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Smart Beta Index

27-Aug-24 1Day 1Week 1Month

Nifty 200 Momentum 30 Index 36,717.65 -0.01% 1.38% 1.49%

NIFTY 500 Value 50 1538185  0.29% 155% 0.85%
Nifty 200 Quality 30 2257295 1.04% 229%
Nifty 50 Equal Weight 3210045 144%  125%
NIFTY Alpha Low Volatility 30 3002760 R 141% 172%
Nifty High Beta 50 419185 0.73% 115% A%
Nifty Low Volatility 50 2543868  0.00% 173% 180%
Nifty Midcap150 Momentum 50 65,747.85 0.06% 1.28% 2.42%
Nifty PSE 11,431.40 057% 0.24%
Nifty SME Emerge 16,067.03  093%  4.45% 6.55%
Nifty 100 ESG 5,023.15 023% 137% 138%

Source: NSE; Positive returns indicates green colour, unchanged is yellow and negative returns is rose.

Nifty 50 Top 5 Gainers

Company 27-Aug-24 Prev_Day % Change 1Week
SBI Life Insurance Company Ltd. 1,838.95 1,796.25 238 4.4
Maruti 12,496.90 12,243.80 2.07 2.31
HDFC Standard Life Insurance Co 739.55 725.65 192 4.07
L&T Ltd. 3,702.70 3,641.90 167 3.64
Infosys 1,900.10 1,876.15 1.28 149
Source: NSE
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27-Aug-24 1Day 1Week 1Month

Nifty 50 25,017.75 0.03% 129% 0.74%
Nifty 100 26,083.15 0.02% 1.17% 0.93%
Nifty 200 14,206.00 0.10% 125% 1.19%
Nifty 500 23,604.85 0.18% 1.39% 1.34%
Nifty Large Midcap 250  16,487.70 0.27% 137% 1.46%
Nifty Midcap 150 21,869.75 0.51% 1.58% 1.99%
Nifty Next 50 74,848.95 0.11% 1.19% 1.97%
Nifty Smallcap 250 18,219.55 0.77% 2.75% 3.24%

Source: NSE; Positive returns indicates green colour, unchanged is yellow and negative returns is rose.

Sector Indices

27-Aug-24 1Day 1Week 1Month
Nifty Auto 25,911.90 -0.11% 162% -1.29%
Nifty Bank 51,278.75 0.26% 0.94% -0.03%
Nifty Consumption 11,983.50 145% 189%
Nifty Financial 23,578.80 0.82% 1.73% 112%
Nifty FMCG 62,98115 -1.06% 119% 0.40%
Nifty Healthcare 14,181.75 0.44% 116% 350%
Nifty IT 41,709.25 0.11% 0.33% 179%
Nifty Media 214885 410% 355% 353%
Nifty Metal 9,432.75 -0.61% 248% 0.10%
Nifty MNC 3094505 [JEEL 0.78% 0.06%
Nifty Pharma 22,729.00 0.77% 159% 5.21%
Nifty Realty 103810 0.20% -1.35% -3.67%
Nifty Energy 43,523.70 -0.61% -0.01% 0.66%

Source: NSE; Positive returns indicates green colour, unchanged is yellow and negative returns is rose.

Nifty 50 Top 5 Losers

Company 27-Aug-24 Prev_Day % Change 1Week
Titan Industries Ltd. 3,5651.25 3630 -2.17 2.20
JSW Steel 944.00 964 -2.02 293
HUL 2,766.90 2821 -1.92 0.58
Tata Motors 1,077.25 1092 -1.39 -0.89
Grasim Indus 2,699.90 2737 -1.34 240
Source: NSE
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Indian equity markets closed on a flat note amid lack of new catalysts. The ‘@ JSW Energy announced that its subsidiary, JSSW Neo Energy, has been

key benchmark indices remained range-bound throughout the session and closed
with minor gains as investors awaited for fresh cues after they had largely
discounted the key factors like a potential rate cut by the U.S. Federal Reserve in
Sep 2024.

granted a letter of award (LoA) to develop a wind-solar hybrid power project
by the Maharashtra State Electricity Distribution Company (MSEDCL). This
project will have a capacity of 200 MW and was won through a competitive
bidding process based on tariffs.

N O
] . .
Zee Entertainment Enterprises Limited (ZEE), in collaboration with Culver Neoliv, a real estate company has partnered with Royal Green Realty to

Max Entertainment Private Limited (CMEPL), which functions as Sony Pictures
Networks India (SPNI), along with its affiliate Bangla Entertainment Private
Limited (BEPL), have successfully established a thorough non-cash agreement
aimed at amicably settling all disputes related to the merger cooperation
agreement and the composite scheme of arrangement.

Nifty 50 Earnings Yield Vs 10 Year Gsec Yield
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Flls & Mutual Funds Flows Vs Nifty 50
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collaboratively develop a housing project spanning 20 acres in Kundli-
Sonipat, Haryana, which is projected to generate revenue exceeding Rs. 600
crore. The company on Tuesday announced its entry into the North India
market through a joint development partnership with Royal Green Realty.

PE Comparison across Market cap
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Institutional Flows (Equity)
INR Cr.
Description [\ [ MTD QTD YTD
Fll 969.41 -11,453 20,912 24,112
MF** 3094.24 30,489 51,090 242,516
DIl -604.08 48,347 71,833 307,960

Source: SEBI, NSDL;**As on 22nd Aug 2024,
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F&O Trends Fll Derivative Trade Statistics

Near Futures 25017.70 25043.30 -0.10% Index Futures 10614 7553 37480
Near Basis -0.05 32.70 -100.15% Index Options 2077457 2067641 438238
Mid Futures 25133.70 25165.50 -0.13% Stock Futures 143285 140010 335249
Mid Basis 15.95 154.90 -2515% Stock Options 47731 45868 73163
Near Open Interest (Cr.) 0.80 0.97 -17.64% Total 2279087 2261071 884129
Mid Open Interest (Cr.) 0.59 0.39 50.85%

Rollover (%) 4459 31.23 42.77%

Put Call Ratio (OI) 1.22 1.31 -7.03%

Put Call Ratio(Vol) 0.92 0.84 9.89%

Source: NSE Source: NSE

Global Indices 27-Aug-24 1Day 1Week 1Month Commodity Prices 27-Aug-24 1 Week 1Month
Russell 1000 Index (U.S.) 3069.55 0.13% 0.63% 2.93% Gold (INR/10 gm) 71,433 0.47% -0.34% 5.23%
Nasdaq 100 (U.S.) 19581.52 0.33% -0.70% 2.93% Gold ($/0z) 2,524.57 0.31% 0.43% 5.83%
FTSE (UK. 8345.46 0.21% 0.87% 0.72% Silver (INR/1kg) 85,546 1.56% 0.51% 5.38%
DAX Index (Germany) 18681.81 0.35% 1.77% 1.43% Silver ($/0z) 29.99 0.30% 1.92% 7.53%
CAC 40 Index (France) 7565.78 1.07% 0.64% Brent Crude($/bbl) 83.71 1.44% 4.57% 1.36%
SSE Composite (China) 2848.73 -0.63% -1.46% Crude Qil (INR/1 bbl) 6,492.00 3.44% 4.02% -0.93%
Nikkei (Japan) 38288.62 0.47% 0.59% 1.65% NYMEX Crude($/bbl) 76.40 1.70% -2.59%
Kospi (South Korea) 2689.25 -0.27% -1.56% Natural Gas (INR/1 mmbtu) 164.00 -12.58% -3.98%
HangSeng (Hong Kong) 17874.67 0.43% 2.08% 5.01% Aluminium (INR/1kg) 232.30 0.00% 2.95% 8.86%
Strait Times (Singapore) 3398.47 0.07% 0.84% -0.82% Copper (INR/1kg) 815.00 1.37% 1.47% 1.09%
Ibovespa Sao Paulo (Brazil) 136775.91 -0.08% 0.51% 7.28% Nickel (INR/1kg) 1,438.00 1.24% 1.32% 7.55%
RTS Index (Russia) NA NA NA NA Lead (INR/1kg) 196.05 1.40% -0.83%
S&P/ASX 200 (Australia) 8071.20 -0.16% 0.92% 1.89% Zinc (INR/1kg) 273.50 1.35% 6.30%
Jakarta Composite (Indonesia) 7597.88 -0.11% 0.85% 4.25% Mentha Oil (INR/1kg) 1,014.10 1.61% 3.84%
KLSE (Malaysia) 1652.29 0.81% 0.58% 2.44% Baltic Dry Index™ 1,762 156% -254%

Source: Refinitiv, MCX; Positive returns indicates green colour, unchanged is yellow and negative returns is rose.

Nifty 50 vs Gold ($) vs US Dollar Index- Rebase to 100

Source: Refinitiv; Positive returns indicates green colour, unchanged is yellow and negative returns is rose.

Comparative Performance of Major Global Equity Market
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Term of the Day Mutual Fund Category Performance - Equity & Hybrid
@@Z} Category 1Month 6 Month 1Year 3 Year
. Large Cap Fund 114 16.02 37.77 16.76
Moving Average )
L. . . . L . Mid Cap Fund 210 24.04 51.32 25.36
Definition: Moving average is a type of a technical indicator used in _
charts that smoothens random or short-term fluctuations in price Large & Mid Cap Fund 2.7 2039 4560 2161
movement. In other words, it is used to analyze data points by Small Cap Fund 3.09 21.83 481 26.72
calculating a series of averages of different subsets of the full data Multi Cap Fund 252 20.31 46.00 23.08
set. It is W|qely used in technlcgl analysis and ther.e are broad two Focused Fund 598 1873 40.82 1861
types of moving average (MA) - Simple and Exponential.
Value Fund 1.56 18.34 48.85 23.61
,l@l, Contra Fund 1.87 20.75 50.96 25.87
o)
ELSS 2.01 18.25 472 20.95
Explanation Equity Savings 0.98 7.64 16.38 9.63
MA uses the basic philosophy of averaging and plots a parallel line Arbitrage Fund 0.56 3.61 733 5.63
with the daily price movement to gauge the direction of the current Dividend Yield Fund 1.84 19.24 50.83 24.24
trend. MA is pot gsed t_o predict the price direction but ra.ther define Aggressive Hybrid Fund 148 15.03 32.80 16.03
the current direction with a lag. To calculate MA, a technical analyst
use specific period depending upon the time frame such as 14-day, Balanced Advantage 123 10.93 2588 12.30
50—day,. 100'day _and _200—d§y. However, analySt Can use any period Source: MFI 360 Explorer; Less than 1year returns are absolute and greater than 1year returns are
depending upon situation or his or her preference. Among EMA 12 and CAGR. Category wise parent schemes are selected, which are available for investment to calculate
26-day are the most popular short-term averages. The extension of average returns.
MA is crossover MA, which plots two lines of different periods to
understand buy and sell signals.
mData as on 23 Aug, 2024

Disclaimer:

All information contained in this document has been obtained by ICRA Analytics Limited from sources believed by it to be accurate and reliable. Although reasonable care has been taken to ensure
that the information herein is true, such information is provided ‘as is’ without any warranty of any kind, and ICRA Analytics Limited in particular, make no representation or warranty, express or
implied, as to the accuracy, timeliness or completeness of any such information. All information contained herein must be construed solely as statements of opinion, and ICRA Analytics Limited
shall not be liable for any losses incurred by users from any use of this document or its contents in any manner. Opinions expressed in this document are not the opinions of ICRA Analytics
Limited's holding company, ICRA Limited (ICRA), and should not be construed as any indication of credit rating or grading of ICRA for any instruments that have been issued or are to be issued by
any entity. Past performance may or may not be sustained in the future.

Aditya Birla Sun Life AMC Limited /Aditya Birla Sun Life Mutual Fund is not guaranteeing/offering/communicating any indicative yield/returns on investments. The sector(s)/stock(s)/issuer(s)
mentioned in this document 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). The
information herein is meant only for general reading purposes and the views being expressed only constitute opinions and therefore cannot be considered as guidelines, recommendations or as a
professional guide for the readers.

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