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Smart Beta Index

1Day 1Week 1Month

Nifty 200 Momentum 30 Index  36,855.05 -0.67% 0.37% 2.52%

NIFTY 500 Value 50 15,379.54 -0.33% 0.27% 0.54%
Nifty 200 Quality 30 22,910.75 0.45% 1.01% 4.47%
Nifty 50 Equal Weight 32,545.50 0.23% 1.34% 3.03%

NIFTY Alpha Low Volatility 30 30,302.90 -0.06% 0.86% 2.56%
Nifty High Beta 50 4,163.93 0.00% 0.06% -1.99%
Nifty Low Volatility 50 25,705.85 0.31% 1.05% 3.05%

65,879.35 026% 2.61%

Nifty Midcap150 Momentum 50

Nifty PSE 142220 020%  -0.94%
Nifty SME Emerge 16,075.34 0.72% 0.98% 8.78%
Nifty 100 ESG 5,095.40 032% 167% 321%

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

Nifty 50 Top 5 Gainers

Company 2-Sep-24 Prev_Day % Change 1Week
Bajaj Finance 7,440.05 7,200.15 333 9.76
HCL Tech 1,806.65 1,753.25 3.05 5.07
Hero Moto 5,578.20 5,455.40 225 439
Bajaj Auto 11,126.10 10,891.55 215 6.65
SBI Life Insurance Company

o 1,888.75 1,850.30 2.08 5.15
Limited
Source: NSE
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2-Sep-24 1Day 1 Week 1Month
Nifty 50 25,278.70 0.17% 1.07% 2.27%
Nifty 100 26,335.00 0.23% 0.99% 2.18%
Nifty 200 14,318.05 0.16% 0.89% 2.18%
Nifty 500 23,760.70 0.1% 0.84% 2.16%
Nifty Large Midcap 250 16,564.55 0.74% 1.95%
Nifty Midcap 150 21,862.85 0.48% 1.72%
Nifty Next 50 75,335.80 0.07% 0.76% 2.74%
Nifty Smallcap 250 18,157.70 0.42% 2.72%

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

Sector Indices

2-Sep-24

1 Week 1Month

Nifty Auto 26,071.40 0.50% 139%
Nifty Bank 51,439.55 0.17% 0.57% 0.17%
Nifty Consumption 12,101.95 0.20% 0.54% 3.01%
Nifty Financial 2372755 0.38% 146% 155%
Nifty FMCG 63,578.60 0.82% -0.12% 2.97%
Nifty Healthcare 14,403.50 2.01% 4.09%
Nifty IT 42,975.60 0.44% 315% 8.17%
Nifty Media 2,094.55 147% 027%
Nifty Metal 9,307.15 193% -0.08%
Nifty MNC 30,911.60 ~0.31% 0.98%
Nifty Pharma 22,087.45 192% 4.95%
Nifty Realty 1,050.90 144% 133%
Nifty Energy 43,782.95 0.06% -0.02% 124%

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

Nifty 50 Top 5 Losers

Company 2-Sep-24 Prev_Day % Change 1Week
Hindalco 683.90 701 -2.49 -3.93
Dr.Reddy 6,872.15 7031 -2.26 -1.02
Tata Motors 1,092.65 m -1.68 0.02
NTPC 410.00 416 -1.49 -117
ONGC 326.20 331 -1.38 -0.50
Source: NSE
Nifty 50 vs Advances & Declines
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Indian equity markets rose slightly, led by IT, FMCG and banking stocks. The \‘@ Gujarat State Petroleum Corporation (GSPC) Group'’s board has sanctioned

overall gains were limited by mixed global clues, as investors looked ahead to the
upcoming U.S. jobs report later in the week for further insights into the U.S.
Federal Reserve's potential rate cut path. The market anticipates that the U.S.
Federal Reserve is inclined to implement a rate reduction during its Sep 2024.

the merger of GSPC, GSPL, GSPC Energy (GEL), and Gujarat Gas (GGL) with
Gujarat Gas (GGL). Additionally, it has approved the demerger of the gas
transmission segment into a newly established publicly traded entity, GSPL
Transmission Ltd (GTL).

Adani Wilmar is poised to acquire three food companies, backed by a Adani Energy Solutions announced the acquisition of a 298-kilometer

significant acquisition fund of $1 billion, in order to enhance its presence in the
burgeoning packaged consumer goods market in India. The company's strategy
involves purchasing at least three brands specialising in spices, ready-to-cook
foods, and packaged edibles.

Nifty 50 Earnings Yield Vs 10 Year Gsec Yield
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Flls & Mutual Funds Flows Vs Nifty 50
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special purpose vehicle (SPV) associated with the Khavda Phase IV Part-A
transmission project, involving an investment of Rs. 4,091 crore. The SPV,
named Khavda IVA Power Transmission Ltd, was established by REC Power
Development and Consultancy Ltd (RECPDCL).

PE Comparison across Market cap
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Institutional Flows (Equity)
INR Cr.
Description Net MTD QTD YTD
Fll 1503.96 1,504 41,189 44,390
MF** -1189.74 55,034 246,460
DIl 356.37 356 72,121 308,248

Source: SEBI, NSDL;**As on 29th Aug 2024;
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F&O Trends

Fll Derivative Trade Statistics

Near Futures 2534050 25376.90 -0.14% Index Futures 5743 3467 36707
Near Basis 61.75 141.00 -56.21% Index Options 1490330 1502348 381204
Mid Futures 25467.80 25498.50 -0.12% Stock Futures 44364 39993 333893
Mid Basis 189.10 262.55 -27.98% Stock Options 40291 40369 20249
Near Open Interest (Cr.) 1.49 1.39 7.23% Total 1580727 1586177 772054
Mid Open Interest (Cr.) on 0.10 6.07%

Rollover (%) 7.30 7.27 0.47%

Put Call Ratio (OI) 118 141 -16.58%

Put Call Ratio(Vol) 1.02 0.94 7.78%

Source: NSE Source: NSE

Global Indices 2-Sep-24 1Day 1Week 1Month Commodity Prices 2-Sep-24 1Day 1Week 1Month
Russell 1000 Index (U.S.)" 3082.73 0.99% 0.56% 5.76% Gold (INR/10 gm) 71,259 0.23% 1.66%
Nasdaq 100 (us)” 19574.64 1.29% 0.30% 6.15% Gold ($/0z2) 2,499.29 -0.70% 2.29%
FTSE (UK. 8363.84 0.43% 231% Silver (INR/1kg) 82,832 -1.66% -0.65%
DAX Index (Germany) 18930.85 0.13% 1.69% 719% Silver ($/0z) 28.50 -4.68% -0.16%
CAC 40 Index (France) 7646.42 0.20% 0.74% 5.44% Brent Crude($/bbl) 80.06 -2.98% 0.45%
SSE Composite (China) 2811.03 -1.56% -3.25% Crude Qil (INR/1 bbl) 6,169.00 -1.70% -3.44%
Nikkei (Japan) 38700.87 0.14% 155% 7.77% NYMEX Crude($/bbl)™ 74.42 -4.96% -0.56%
Kospi (South Korea) 2681.00 0.25% -0.63% 0.18% Natural Gas (INR/1 mmbtu) 178.40 5.19% 8.25%
HangSeng (Hong Kong) 17691.97 -0.60% 4.41% Aluminium (INR/1kg) 224.70 -3.27% 5.42%
Strait Times (Singapore) 3463.08 0.59% 1.97% 2.41% Copper (INR/1kg) 802.40 -0.20% 0.43%
Ibovespa Sao Paulo (Brazil) 134906.07 -1.45% 719% Nickel (INR/1kg) 1,410.00 -0.73% 2.66%
RTS Index (Russia) NA NA NA NA Lead (INR/1kg) 188.00 -4.15% -2.01%
S&P/ASX 200 (Australia) 8109.90 0.22% 0.31% 210% Zinc (INR/1kg) 268.00 -2.24% 4.93%
Jakarta Composite (Indonesia) 7694.53 0.31% 116% 5.29% Mentha Oil (INR/1kg) 1,007.10 0.45% -1.27% 0.41%
KLSE (Malaysia) 1678.19 2.39% 417% Baltic Dry Index!” 1,814 2.95% 8.30%

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
@@E@ Category 1Month 6 Month 1Year 3 Year
. Large Cap Fund 223 16.10 37.02 15.74
Moving Average
. . . . N . Mid Cap Fund 2.53 24.73 48.06 23.94
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 274 20.79 43.54 2033
movement. In other words, it is used to analyze data points by Small Cap Fund 2.87 22.62 43.99 25.35
calculating a series of averages of different subsets of the full data set. Multi Cap Fund 290 20.71 4374 21.83
It is widely used in technical analysis and there are broad two types of
moving average (MA) - Simple and Exponential. Focused Fund 294 19.03 39.52 17.49
Value Fund 247 18.89 47.20 22.61
l,@' Contra Fund 255 2113 49.36 24.77
s ELSS 264 18.75 39.98 19.78
Explanation Equity Savings 1m 7.72 16.09 9.27
MA uses the basic philosophy of averaging and plots a parallel line with Arbitrage Fund 0.46 3.69 743 5.67
the daily price movement to gauge the direction of the current trend. Dividend Yield Fund 229 19.69 49.45 23.46
MA is not used to predict the price direction but rather define the . .
current direction with a lag. To calculate MA, a technical analyst use Aggressive Hybrid Fund 216 1515 3186 1521
specific period depending upon the time frame such as 14-day, 50-day, Balanced Advantage 1.63 10.88 25.21 12.43
100_da.‘¥ a?.d 200;jay. |;|]OW6V€1I:’, analys:cAcan usEeMaAnylgerlo: 2dGep§ndmg Source: MFI 360 Explorer; Less than 1year returns are absolute and greater than 1year returns are CAGR.
upon situation or his or her preterence. Among ,an -day alte Category wise parent schemes are selected, which are available for investment to calculate average
the most popular short-term averages. The extension of MA is returns
crossover MA, which plots two lines of different periods to understand
buy and sell signals.
mData as on 30 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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