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Bandhan Nifty Alpha Low Volatility 30 Index Fund

(An open - ended scheme tracking Nifty Alpha low volatility 30 Index)
NFO Opens: 08 January 2025 / NFO Closes: 20t January 2025

What is Multi-Factor Investing?

Single-factor portfolios target specific exposure, but short-term returns can be unpredictable
as factors fluctuate with market cycles, requiring strong conviction for allocation decisions.

A multi-factor strategy combines factors like Momentum, Alpha, Low Volatility, Value, and
Quality, reducing the risk of underperformance from relying on a single factor. This approach
may also deliver higher risk-adjusted returns.

Introducing the Nifty Alpha Low Volatility 30 Index

The index is designed to reflect the performance of a portfolio of 30 stocks selected based on their
Alpha and Low Volatility scores, representing stocks that deliver high returns with relatively
lower volatility.

Characteristics of the Alpha factor? Characteristics of the Low Volatility factor?

. Pro-cyclical factor
. Drives excess return
. Outperforms in up-cycle

. Defensive factor
. Drives better risk adj. returns
. Outperforms in down-cycle

Index Methodology

Constituent
selection criteria

Constituent

Universe .
selection

Top 150 Stocks
(Large & Mid Cap
stocks)

Weighting

Capped at lower of 5%

or 5times the weight

of the stock in Ffmcap
based index

Constituents Alpha
score

» Constituents Low
Volatility score

Top 30 stocks based on
highest composite
score

Source/Disclaimer- NSE. Data as of the end of 30th November 2024. For detailed methodology refer to
https://www.niftyindices.com/Methodology/Method_NIFTY_Equity_Indices.pdf



Why consider investing in the Bandhan Nifty Alpha Low

Volatility 30 Index Fund?

1. Historically, generated alpha with reasonable downside protection

5 Year
Rolling | Nifty 100

3 Year
Rolling | Nifty 100
Return Return

129% | 125%  17.5% 127% | 11.8%

mum -6.4% -20.2% -4.7% Minimum -1.6% -8.7% 3.9%
40.7%  432%  40.8% 235%  336% @ 27.8%

Source/Disclaimer: Nifty Indices; Performance as of the close of 30t"November 2024. Performance results have many inherent limitations, and no
representation is being made that any investor will or is likely to achieve. Past performance may or may not be sustained in the future.

Nifty

Midcap 50

17.9%

2. Dynamically adapt sector allocation

Healthcare 12.5% 9.3% 10.6% 12.6% 17.7% 16.1%
Commodities 12.5% 9.5% 6.8% 10.3% 7.1% 7.0%
Consumer Discretionary 13.5% 12.1% 13.1% 12.8% 21.1% 21.7%
FMCG 31.8% 31.1% 28.4% 29.3% 21.8% 17.0%
Information Technology 22.0% 10.0% 6.0% 0.0% 0.0% 0.0%
Financial Services 3.4% 6.9% 13.1% 13.8% 6.9% 13.4%
Industrials 2.5% 6.1% 8.6% 10.8% 8.6% 10.0%
Utilities 1.7% 7.7% 6.7% 3.0% 3.8% 3.5%
Telecommunication 0.0% 3.7% 3.8% 3.5% 3.7% 4.7%
Energy 0.0% 3.6% 2.9% 3.8% 9.3% 6.6%

Total 100.0% 100.0% 100.0% 100.0% 100.0% 100.0%

Exit +0.25% - if redeemed on or before 15 days

Benchmark  Nifty Alpha Low Volatility 30 TRI Fund Manager Mr. Nemish Sheth Load from the allotment date « Nil - if redeem-
ed after 15 days from the allotment date

Minimum Lumpsum purchase — Rs. 1000/- and in multiples of Re. 1/- thereafter Additional purchase - Rs. 1000/- and in multiples of Re. 1/- thereafter
Application Repurchase/Redemption - Rs. 500/- or the account balance of the investor, whichever is less
A SIP - Rs. 100/- and in multiples of Re. 1 thereafter [Minimum 6 installments]
mount SWP - Rs. 200/- and any amount thereafter STP - Rs. 500/- and any amount thereafter

s |y BANDHAN NIFTY ALPHA LOW VOLATILITY 30 INDEX FUND Distributed by:

Vasora My .

o = e - - (An open - ended scheme tracking Nifty Alpha low volatility 30 Index)

thdersie
This product is suitable for investors who are seeking*:
= Create wealth over along term.
« Investment in equity and equity related instruments forming part of Nifty Alpha Low Volatility 30 Index.
The risk of the banchmark Is very high. The risk af the scheme s very high. *Investors should consult their financial advisers if in doubt about whether the product is suitable for them.

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

The Disclosures of opinions/in house views/strategy incorporated herein is provided solely to enhance the transparency about the investment strategy / theme of the Scheme and should not be treated as
endorsement of the views / opinions or as an investment advice. This document should not be construed as a research report or a recommendation to buy or sell any security. This document has been prepared
on the basis of infermation, which is already available in publicly accessible media or developed through analysis of Bandhan Mutual Fund. The infermation/ views / opinions provided is for informative purpose
only and may have ceased to be current by the time it may reach the recipient, which should be taken into account before interpreting this document. The recipient should note and understand that the

information provided above may not contain all the material aspects relevant for making an investment decision and the security may or may not continue to form part of the scheme’s partfolio in future.
Investors are advised to consult their own investment advisor before making any investment decision in light of their risk appetite, investment goals and horizon. The decision of the Investment Manager may
not always be profitable; as such decisions are based on the prevailing market conditions and the understanding of the Investment Manager. Actual market movements may vary from the anticipated trends.

This information is subject to change without any prior notice. The Company reserves the right to make modifications and alterations to this statement as may be required from time to time. Neither Bandhan
Mutual Fund (Formerly known as IDFC Mutual Fund)/ Bandhan Mutual Fund Trustee Limited (Formerly IDFC AMC Trustee Company Limited) / Bandhan AMC Limited (formerly IDFC Asset Management Company
Limited), its Directors or representatives shall be liable for any damages whether direct or indirect, incidental, punitive special or consequential including lost revenue or lost profits that may arise from or in

connection with the use of the information
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