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Smart Beta Index
Index 4-Jul-24 1 Day 1 Week 1 Month
Nifty 200 Momentum 30 Index 36,277.95 1.01% 2.99% 12.53%
NIFTY 500 Value 50 14,938.98 0.23% 2.41% 13.81%
Nifty 200 Quality 30 21,120.15 0.49% 2.54% 10.45%
Nifty 50 Equal Weight 30,507.65 0.02% 0.95% 10.11%

NIFTY Alpha Low Volatility 30
Nifty High Beta 50
Nifty Low Volatility 50

28,368.60 0.77% 1.40% 9.63%
4,286.38 0.54% 2.76% 16.93%
23,935.73 0.25% 1.02% 9.43%

Nifty Midcap150 Momentum 50  64,342.95 1.12% 2.97% 13.62%
Nifty PSE 10,941.90 0.49% 3.08% 15.48%
Nifty SME Emerge 15,416.12 1.02% 8.26% 24.86%
Nifty 100 ESG 4,817.55 0.13% 1.35% 11.70%

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

Nifty 50 Top 5 Gainers

Company 4-Jul-24 Prev_Day % Change 1 Week
HCL Tech 1,522.35 1,481.00 2.79 4.64
ICICI Bank 1,233.00 1,201.60 2.61 1.07
Tata Motors 998.20 975.65 2.31 2.68
Sun Pharma 1,557.90 1,533.95 1.56 2.75
Infosys 1,650.65 1,627.40 1.43 491
Source: NSE
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4-Jul-24 1 Day 1 Week 1 Month
Nifty 50 24,302.15 0.06% 1.07% 11.05%
Nifty 100 25,342.55 0.14% 1.26% 11.45%
Nifty 200 13,766.60 0.21% 1.41% 12.03%
Nifty 500 22,914.20 0.28% 1.67% 12.75%
Nifty Large Midcap 250  16,006.95 0.41% 1.82% 13.16%
Nifty Midcap 150 21,215.30 0.68% 2.37% 14.82%
Nifty Next 50 72,928.25 0.47% 2.23% 13.91%
Nifty Smallcap 250 17,591.95 0.56% 3.48% 19.18%

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

Sector Indices

Index 4-Jul-24 1 Day 1 Week 1 Month
Nifty Auto 25,366.45 0.73% 0.69% 9.37%
Nifty Bank 53,103.70 0.03% 0.55% 13.16%
Nifty Consumption 11,169.25 0.06% 0.27% 7.02%
Nifty Financial 23,879.70 -0.18% 1.08% 14.70%
Nifty FMCG 57,058.40 -0.21% 0.68% 3.42%
Nifty Healthcare 12,812.85 1.28% 3.00% 9.16%
Nifty IT 37,725.90 1.10% 4.44% 16.74%
Nifty Media 2,044.90 -0.45% 2.44% 13.48%
Nifty Metal 9,936.80 -0.03% 1.73% 10.65%
Nifty MNC 30,754.00 0.30% 1.23% 9.61%
Nifty Pharma 20,192.60 1.39% 3.47% 8.54%
Nifty Realty 1,119.50 0.51% 1.87% 14.69%
Nifty Energy 41,847.70 0.15% 1.22% 11.23%

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

Nifty 50 Top 5 Losers

Company 4-Jul-24 Prev_Day % Change 1 Week
HDFC Bank 1,727.15 1769 -2.35 1.83
Bajaj Finance 7,107.05 7259 -2.09 -0.83
Wipro 530.70 539 -1.54 3.90
Tech Mahindra 1,459.15 1480 -1.40 1.88
BPCL 303.00 307 -1.17 -0.61
Source: NSE
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Indian equity markets closed on a flat note as the key benchmark indices gave up é Bajaj Finance recorded a 10% YoY increase in new loan bookings, totalling

the early gains after reaching fresh highs and ended the session with minor gains.
Pharmaceutical and information technology sectors benefited from the declining U.S.
inflationary pressure, a better outlook for QoQ earnings, and a significant fall in the
U.S. Treasury yields.

Vedanta Ltd. revealed increased production of steel, zinc, aluminium and iron ore
for the Jun quarter of 2024. However, during the quarter, there was a decline in the
production of gas and oil as well as mined metal from abroad.

Nifty 50 Earnings Yield Vs 10 Year Gsec Yield
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Flls & Mutual Funds Flows Vs Nifty 50
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10.97 million in FY24, as compared to 9.94 million during the same period in the
previous fiscal year. As of Jun 30, 2024, the company had around Rs 62,750 crore
in deposits, showing a 26% YoY increase from the Rs 49,944 crore recorded on
Jun 30, 2023.

7O
[1T]
‘_ AstraZeneca India (AZIPL), the global capability centre (GCC) of the pharma

major AstraZeneca announced that it plans to invest Rs 250 crore to enhance its
Global Innovation and Technology Centre (GITC) in Chennai. This will be the
company's largest GCC in the world.

PE Comparison across Market cap
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Description Net MTD QTD YTD

Fll 3898.51 2,451 2,451 5,651
MPF** 1287.19 4,533 4,533 195,959
DIl -2375.18 1,266 1,266 237,393

Source: SEBI, NSDL;**As on 2nd Jul 2024;
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F&O Trends

Fll Derivative Trade Statistics

Near Futures 24359.50 24350.40 0.04% Index Futures 7045 4558 36654
Near Basis 57.30 63.90 -10.33% Index Options 2997924 3001831 307782
Mid Futures 24471.00 24462.50 0.03% Stock Futures 34675 30077 311438
Mid Basis 168.85 176.00 -4.06% Stock Options 37498 38262 31003
Near Open Interest (Cr.) 1.45 1.45 0.43% Total 3077142 3074728 686877
Mid Open Interest (Cr.) 0.14 0.14 0.45%

Rollover (%) 9.50 9.33 1.84%

Put Call Ratio (Ol) 1.03 1.24 -16.77%

Put Call Ratio(Vol) 1.02 1.01 0.88%

Source: NSE Source: NSE

Global Indices 4-Jul-24 1 Day 1 Week 1 Month Commodity Prices 4-Jul-24 1 Day 1 Week 1 Month
Russell 1000 Index (U.S.)™ 3013.16 0.49% 0.94% 4.40% Gold (INR/10 gm) 72,169 0.27% 1.50% 0.28%
Nasdaq 100 (U.S.)M 20186.63 0.87% 2.01% 8.21% Gold ($/0z) 2,356.12 0.00% 1.23% 1.22%
FTSE (U.K.) 8241.26 0.86% 0.75% 0.11% Silver (INR/1 kg) 89,919 0.53% 3.40% 1.03%
DAX Index (Germany) 18450.48 0.41% 1.32% 0.24% Silver ($/02) 30.40 4.61% 3.12%
CAC 40 Index (France) 7695.78 0.83% 2.19% -3.05% Brent Crude($/bbl) 89.79 0.10% 1.48% 17.42%
SSE Composite (China) 2957.57 0.40% -4.32% Crude Oil (INR/1 bbl) 7,007.00 1.32% 3.68% 13.66%
Nikkei (Japan) 40913.65 0.82% 4.00% 5.35% NYMEX Crude($/bbl)™ 85.09 1.31% 2.59% 14.72%
Kospi (South Korea) 2824.94 1.11% 1.47% 6.12% Natural Gas (INR/L mmbtu)  202.00 11.91%  -11.75%
HangSeng (Hong Kong) 18028.28 0.28% 1.76% -2.25% Aluminium (INR/1 kg) 234.50 0.64% 1.43% -3.56%
Strait Times (Singapore) 3439.88 0.71% 2.89% 3.02% Copper (INR/1 kg) 869.10 2.15% 3.54% -0.41%
Ibovespa Sao Paulo (Brazil) 126163.98 0.40% 1.49% 3.58% Nickel (INR/1 kg) 1,456.00 0.39% -10.80%
RTS Index (Russia) NA NA NA NA Lead (INR/1 kg) 197.80 0.41% 0.23% 1.54%
S&P/ASX 200 (Australia) 7831.80 1.19% 0.93% 1.22% Zinc (INR/1 kg) 280.55 1.85% 4.22% 5.27%
Jakarta Composite (Indonesia) 7220.89 0.34% 3.63% 1.71% Mentha Oil (INR/1 kg) 964.00 0.43% 3.27% -1.79%
KLSE (Malaysia) 1616.75 0.09% 2.01% 0.08% Baltic Dry Index™ 2,064 1.62% 13.84%

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

Source: NSE, Refinitiv

Mutual Fund Category Performance - Equity & Hybrid

Disclaimer:

@@i{) Category 1 Month 6 Month 1 Year 3 Year
. Large Cap Fund 11.67 17.16 34.98 17.68
Cash flow /fund flow statements, discounted cash flow )
. . . Mid Cap Fund 15.65 25.54 56.44 25.59
Definition: - A Cash Flow Statement refers to the financial statement _
which states inflow and outflow of cash and cash equivalents during a Large & Mid Cap Fund 13.72 21.55 45.75 22.04
particular period. Such statement is useful in case of assessing the Small Cap Fund 16.94 21.67 52.80 26.92
ability (_Jf an enterprise to generate cash or cash equivalent and Multi Cap Fund 14.47 2152 48.99 2375
developing models to assess and compare the present value of future
cash flows of different enterprises. Focused Fund 12.69 18.81 39.29 19.27
Value Fund 13.55 20.95 49.42 23.65
r@' Contra Fund 13.10 21.74 49.45 25.58
"‘=’° ELSS 13.62 19.28 41.82 21.49
Explanation Equity Savings 4.24 7.82 16.11 9.71
Fund Flow Statement, on the other hand, shows the inflow and outflow Arbitrage Fund 0.41 3.87 7.54 5.47
of funds, that is, sources and applications of funds for a particular Dividend Yield Fund 12.60 20.82 48.76 24.12
period. It is used to analyse the changes in the working capital position . .
of a company. There exists a basic difference between cash flow and Aggressive Hybrid Fund 10.16 1589 31.96 16.46
fund flow statements. While the former takes into account only Balanced Advantage 7.29 11.56 25.01 12.87
transactions involving cash and cash equivalents, the latter is based on < MF1 360 Exolorer: Less than 1 t “beolute and areater than 1 .
H ource: Xplorer; Less than 1 year returns are absolute and greater than 1 year returns are
accrual system of accounting. CAGR. Category wise parent schemes are selected, which are available for investment to calculate
average returns.
Mpata as on 03 Jul, 2024

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.
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