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BY ASIT C. MEHTA INVESTMENT
INTERRMEDIATES LTD.

Strategy Inception Date: 08-Oct-2018
Benchmark : Hybrid Index

TR Performance Since Inception* Since Inception®
(as of Oct 31, 2022) Annualized Cumulative
Portfolio 0.0% 16.9% 12.3% 8.4% 39.1%
Benchmark 2.6% 20.9% 13.6% 12.1% 59.3%

*HYBRID INDEX includes Nifty 500 (75%) and Quantum Liquid Fund (25%) rebalanced annually
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Parameter i Portfolio Benchmark Sector Allocation
P/E 9.0 25.8 Industrials
Valuations P/BV 1.3 3.5 19%
(as of Oct 31,2022) EV/EBITDA 7.1 15.9 ETF Utilities
Dividend Yield 4.8% 1.5% 36% 1%
ROE (%) 14.6% 14.0% -
Fundamentals ROCE (%) 15.2% 14.3% 2w
(as of Oct 31,2022) Sales to Asset 0.5 0.8
Net Debt to Equity 0.6 0.6 Consumer
Beta 0.89 1.00 Cycj;cal Financials
. 4%
Performance Ratios Std. Dev 13.5% 12.7% Basic Materials 23%
(as of Oct 31,2022) Sharpe Ratio 0.18 0.48 3% (as of Oct 31, 2022)
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Disclaimer :

Pastperformanceisnotindicativeof future performanceandfutureresults. Above portfolioperformancesare postfeesand TWRR (Performance computed on pooled portfo-
lio). Therecommendationsmadeby ACMIILcouldbethosethatarebasedonitsownresearch.IndividualreturnsofClientsforaparticular portfoliomayvarysignificantly from
the performanceoftheotherportfolios. Noclaimsmaybe madeorentertained foranyvariancesbetween the performancedepictionsandindividual portfolio performance.

Investments in securities market are subject to market risk, read all the related documents carefully before investing.

* Performance up to 1 Year is absolute and above 1 Year is CAGR.
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