MANAGED ACCOUNTS

AXIs Securities Pure Growth

Investment Objective: Axis Pure Growth strategy focuses on parameters comprising sustainable earnings growth,
quality, and low volatility. The core investment styles are growth and quality investing while low volatility and alpha
investing are other key styles employed depending on the macroeconomic regime.
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BSE500 TR Pure Growth
Portfolio Performance
Particulars 1 month = 3 months 6 months 1 year 2 years* 3 years* Since inception**
Pure Growth 0.53% 8.17% 19.44% 34.93% 33.62% 21.91% 25.04%
BSES500 TRI 2.09% 7.65% 20.20% 41.11% 28.73% 18.40% 21.98%
(*CAGR Returns) (* Net of all charges) (**Since 13th Jan, 2021)
Risk Assessment Kev Portfolio Ratios
Pure Growth BSES500 TRI BSESOO
Alpha 3.0% Growth R
Beta 0.80 1.00
Sharpe Ratio 1.36 1.05
Std Deviation 13.5% 14.5% PE 30.49 28.27
Upside Deviation 8.1%
Downside Deviation 8.9% PB 4.68 4.43
Up Capture ratio 58.4 100
Down Capture ratio 94.0 100
Sortino Ratio 1.40 1.06 ROE 15.35% 15.54%
Information Ratio 0.41 -
Max Drawdown -13.2% -17.6% Dividend Yield 0.76% 1.07%
Average Turnover Ratio (Annual) 0.86
Market Capitalization Sector Allocation

Healthcare NG 20.2
Financials N  15.1

mLarge Cap Consumer GGG 13.6
. Automobiles I 116
mMid Cap Industrial MM 10,1

Telecom NG 8.7

mCash & Cash Hotel NN 5.8

Equivalent Industrials N 4.7
mSmall Cap Ol & Gas I 3.9
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Top 10 Holdinas

Portfolio Characteristics

. Market Cap .
Scrip Name ©n Weight Growth
BHARTI AIRTEL LTD 9,92,926 8.7%
ICICI BANK LTD 8,71,361 6.1% Number of constituents 25
AUROBINDO PHARMA LTD 86,612 6.0%
INDIAN HOTELS CO LTD 97,455  5.8% Mcap Largest (Cr) 12,59,880
GILLETTE INDIA LTD 28,733 5.2%
Mcap Smallest (Cr) 3,584
MARUTI SUZUKI INDIA LTD 3,94,008 5.2%
0,
INDUS TOWERS LTD 97,612 4.7% Mcap Average (Cr) 209,370
AJANTA PHARMA LTD 42,406 4.7%
VARUN BEVERAGES LTD 1,91,672 4.5% Mcap Median (Cr) 58 079
CIE AUTOMOTIVE INDIA 20,440 4.3%
Factor Box
Pure Growth
I o
Low Vol -3.8%
Momentum _ 1.5%
High Beta _ 1.4%
Quality -1.0%
Growth - -1.1%
Value - -1.0%
-5.0% -4.0% -3.0% -2.0% -1.0% 0.0% 1.0% 2.0% 3.0% 4.0% 5.0%

The Factor Box provides relative factor exposure vis-a-vis a given benchmark. For instance, if the Growth factor exposure in
a portfolio is 23% and the Growth factor exposure of the Benchmark is 20%, it indicates that your portfolio is “Overweight” on
Growth with respect to the benchmark. A positive Value in the above Factor represents that the given portfolio is Overweight
in the factor with respect to the benchmark. Similarly, a negative value would represent that the given portfolio is underweight
in the factor with respect to the benchmark.

Disclaimer

The information provided herein is only for the consumption of the intendant recipient/client and such material should not be redistributed. Any information contained in this material shall not
be constituted as an advice, an offer to initiate stock purchase or sell or as an invitation or solicitation to do for security of any entity. Further Axis Securities Limited and its
employees/directors shall not be liable for any loss, damage, liability whatsoever for any direct or indirect loss arising from the use of this information. Past performance is no guarantee of
future results. Investments in the securities market are subject to market risks. Read all the related documents carefully before investing. Axis Securities Limited, SEBI Single Reg. No.-
NSE, BSE, MSEI, NCDEX, MCX INZ000161633, ARN No. 64610, SEBI-Research Analyst Reg. No. INH 000000297, SEBI Portfolio Manager Reg. No.- INPO00000654, SEBI Depository
Participant Reg. No. IN-DP-403-2019, SEBI Investment Advisor Reg No. INAO0O0000615. Main/Dealing off.- Aurum Q Par¢, Q2 Building, Unit No. 1001, 10th Floor, Level — 6, Plot No. 4/1
TTC, Thane - Belapur Road, Ghansoli, Navi Mumbai, Pin Code — 400710. Reg. off.- Axis Securities Ltd , Unit 002, Building - A, Agastya Corporate Park, Piramal Realty, Kamani Junction,
Kurla West, Mumbai - 400 070. Compliance Officer — Mr. Jatin Sanghani, Email — compliance.officer@axisdirect.in, Tel No. — 022-68555574.

Disclosure Document (DD)- Please visit https://simplehai.axisdirect.in/ go to support and then select downloads & Search for PMS Disclosure Document.

The Returns are calculated using Time Weighted Rate of Return (TWRR) at an aggregate strategy level. The performance related information provided herein is not verified by SEBI. Also,
this performance is not certified by SEBI for the accuracy or adequacy of the same. Returns & Portfolio of client may vary as compared to Investment Approach aggregate level returns due
to various factors for example entry/execution of portfolio or investment, additional investment, client approvals(if applicable), client specific requirement, any withdrawals, expenses
charged, dividend income or due to other reasons. Past performance may or may not be sustained in future and should not be used as a basis for comparison with other investments.
Returns and peers comparison can be tracked from Association of Portfolio Managers in India (APMI) — Please visit https:/Awww.apmiindia.org/apmiiwelcome.htm. In case of any queries
related to the report, kindly reach out to your respective relationship managers for more details.
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Risk metric definitions —

1. Alpha - Difference in the CAGR of strategy and CAGR of benchmark since inception.

2. Beta - Linear regression coefficient of strategy daily returns to benchmark daily returns.

3. Standard deviation - Ratio of risk-adjusted returns to standard deviation.

4, Upside Deviation - We take the standard deviation of the difference of strategy and benchmark

returns only when the strategy performs better than the index.

5. Downside deviation - We take the standard deviation of the difference of strategy and benchmark
returns only when the strategy performs worse than the index.

6. Up Capture ratio - We take the ratio of the cumulative returns made by strategy and cumulative
returns made by benchmark when we are invested in both strategy and benchmark only on days when
the benchmark returns are positive.

7. Down Capture ratio - We take the ratio of the cumulative returns made by strategy and
cumulative returns made by benchmark when we are invested in both strategy and benchmark only on
days when the benchmark returns are negative.

8. Sortino Ratio - Ratio of risk-free adjusted returns to the standard deviation of returns when
strategy (benchmark) returns are negative.

9. Information ratio - Ratio of risk-free adjusted returns to the tracking error, which is the standard
deviation of difference between strategy and benchmark returns.

10. Max. Drawdown - Largest observed loss from the highest peak to the lowest trough in the value
of strategy/benchmark NAV.

11. Average Turnover Ratio - Average ratio of money spent in buying new stock at each rebalance to
total value of portfolio.
Note- All standard deviations used are annualized and from inception.
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