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Introducing -
Motilal Oswal S&P BSE Low Volatility ETF & Index Fund

(An open ended fund replicating / tracking the S&P BSE LowVolatility Total Return Index)
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INDEX
— What are Factors? FUND

OswaL

A factor is any characteristic that helps explain the long -term
risk and return performance of an asset.

Factors are the foundation of investing - Building blocks in
every investing process.

Commonly known Factors are Low Volatility, Momentum,
Quality , and Value

MoTiLAL OSWAL
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What is Factor Investing?

Defining descriptors for each Factor
For e.g., 6M / 12M Price return for Momentum

Establishing rules to select a portfolio of companies
using these descriptors

Applying these rules to create portfolios
periodically h for e.g., semi-annually
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— Factor Industry growth FUNDS

by
MoTiLaL OswaL

$3.4 trillion*

2022

$1.9 trillion
2017

*estimated

Source: BlackRock, Simfund for mutual fund data, BlackRock for ETF data, eVestment and Preqin for institutional and alternative data.
Mutual fund and ETF data as of 12/31/17, eVestment and Preqin as of 9/30/17. Excludes fund of funds. Projections exclude the impact of beta.

MoTiLAL OSWAL
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— Winners keep changing

2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022*

Low Vol Low Vol Low Vol Low Vol
-41.7% 13.5% 8.7% 26.8%
Low Vol | Low Vol
26.1% | -12.7%
Low Vol Low Vol | Low Vol Low Vol
89.2% 11.0% | 42.9% 5.3%
Low Vol
-5.9%

Low Vol Low Vol | Low Vol Low Vol
32.3% 4.4% 30.2% 19.3%

Low Vol S&P BSE Low Volatility TRI A No single Factor has outperformed others
consistently

A Adding Factors to your portfolio can help improve
risk -adjusted returns

Color legend

Source/Disclaimer: niftyindices, S&P BSE. Performance as of close of 31-Dec-07 to 28-Feb-22. *2022 Year To Date (YTD). 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 future. The above graph is used to explain the

concept and is for illustration purpose only and should not used for development or implementation of an investment strategy.
For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires

6 the written approval of Motilal Oswal Asset Management Company.
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— Performance across Market Cycles FUNDS

by
MoTiLaL OswaL

Market
Cycle

Quality Low Vol Momentum  Nifty 200 TR

29.9%

-38.5% -41.9%

Bear

Recovery 38.6% 36.5%

A Momentum tends to significantly outperform in Bull market cycles
A Quality and Low Vol offer good downside protection and tend to outperform in Bear markets
A Value tends to outperform when the market is recovering from a bear phase

Low Vol = S&P BSE Low Volatility TRI
Quality = S&P BSE Quality TRI

Momentum = Nifty200 Momentum 30 TRI
Value = S&P BSE Enhanced Value TRI

Source/Disclaimer: niftyindices, S&P BSE, MOAMC Research. Performance as of close of 31-Jan-07 to 28-Febh-22. All Performance numbers in CAGR. Bear market defined as
>20% fall from peak to trough. Recovery defined as the recovery from trough to previous peak. Bull market defined as rising market after recovery. 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 future. The above
graph is used to explain the concept and is for illustration purpose only and should not used for development or implementation of an investment strategy.

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires MoriLAL OSWAL
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: INDEX
Rolling return outperformance FUNDS

by
MoTiLaL OswaL

Odds of Outperformance vs Nifty 200 TRI

Rolling Period Value Quiality Low Vol Momentum

1 year 47.7% 68.8% 71.0% 78.2%
3 year 39.0% 79.8% 92.8% 87.2%
5year 29.7% 94.0% 96.7% 98.4%
7 year 26.4% 100.0% 100.0% 100.0%
10 year 27.3% 100.0% 100.0% 100.0%

Low Vol = S&P BSE Low Volatility TRI
Quality = S&P BSE Quality TRI

Momentum = Nifty200 Momentum 30 TRI
Value = S&P BSE Enhanced Value TRI

Source/Disclaimer: niftyindices, S&P BSE. Performance as of close of 16-Sep-05 to 28-Feb-22. 250 trading days assumed in one year. 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 future. The above graph is used to
explain the concept and is for illustration purpose only and should not used for development or implementation of an investment strategy.

MoTiLAL OSWAL
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= The Low Volatility Factor
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FUNDS



Low Volatility

A Low volatility strategy involves buying stocks  which have higher stability in
price movements

F' <28 :!t17 ' .5,7,1( $!'5&&5 :, 7+
choose to be a copy-writer at a large company than a self -employed author.

5 &/
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— The Low Volatility Anomaly FUNDS

by
MoTiLaL OswaL

However, empirical research has shown that the strategy
of buying low -volatility stocks tends to outperform the
broad-market over the long-term

Defensive characteristics have
resulted in lower drawdowns during
bear markets

Theory says that investors can
expect to earn higher returns by
taking on higher risk

S 3053030
S Jo=je = 30
S 303030

Perhaps the “greatest anomaly in finance”

Source: Low Volatility and High Beta: A Study in Backtest Integrity (spglobal.com

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires MoriLAL OSWAL
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https://www.spglobal.com/spdji/en/documents/research/research-low-volatility-and-high-beta-a-study-in-backtest-integrity.pdf

Why does Low Volatility strategy work?

Investors tend to overpay for high
volatility stocks in the hope of it turning
into a multi-bagger, while they tend to
underpay for low volatility stocks

Low Volatility strategies tend to fall less
: in market downturns, which more than
Asymmetric
———=@ compensates for modest
Returns . . .
underperformance during rising markets

over the long term

Investors are generally overconfident in
their ability to forecast the future of
companies with more uncertain
outcomes (high volatility stocks)

Overconfidence

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires
12 the written approval of Motilal Oswal Asset Management Company.



— S&P BSE Low Volatility Index
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Index methodology

Constituents of
S&P BSE LargeMidCap Index

Top 30 companies Maximum weight Rebalanced in

basis Volatility Score* capped at 5% March and September

S&P BSE Low Volatility Index

Source: S&P BSE; Data as on 28-Feb-22; *Standard deviation of daily price returns over last 1 year. Index launch date — 03-Dec-15; Index base date — 16-Sep-05

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires
14 the written approval of Motilal Oswal Asset Management Company.




. . INDEX
Long-term historical outperformance FUNDS

by
MoTiLaL OswaL

S&P BSE Low Volatility TRI has significantly outperformed the S&P BSE  LargeMidCap TRI over the last 15 years

S&P BSE Low Volatility TRI ——— S&P BSE LargeMidCap TRI
1,200
1,000
800
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200
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Source/Disclaimer: S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires MoriLAL OSWAL
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Calendar year returns

S&P BSE Low Volatility TRI has outperformed the S&P BSELargeMidCap TRI in 9 out of last 16 years*

11 S&P BSE Low Volatility TRI W S&P BSE LargeMidCap TRI

89.2%
88.3%
62.4%
44.09 42.9%
32.8% 35.7% 34.2% o
26.1% 32.3% 30.2% 26.8% .
19.3
18 1%
b 11.0% 13.5% o 670 10.3% 16 9/D
L _ el
. -0.5% -3 5%
-12.7% -5.9%
-25.3%
-41.79
-54.4%
A > O Q N ‘v ) ™ &5 © A > Q9 Q N *
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Source/Disclaimer: S&P BSE; Performance as of close of 31-Dec-06 to 28-Feb-22. *2022 Year To Date (YTD). 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 future. The above graph is used to explain the concept
and is forillustration purpose only and should not used for development or implementation of an investment strategy.

M
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— Large outperformance during Global crises

S&P BSE Low Volatility TRI has seen significantly smaller declines during tail events, providing good downside protection

I S&P BSE Low Volatility TRI B S&P BSE LargeMidCap TRI

7.9%

9.9%
Global Financial Crisis Taper Tantrum Yuan Devaluation Covid-19 Pandemic
(04-Apr-08 to 27-Feb-09) (01-Jan-13 to 30-Aug-13) (03-Aug-15to 29-Feb-16) (19-Feb-20 to 23-Mar-20)

Source/Disclaimer: S&P BSE; Performance as of close of 04-Apr-08 to 23-Mar-20. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires ‘m
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Smaller underperformance during recovery

S&P BSE Low Volatility TRI has seen smaller underperformance in the 12  -months after a tail event
1 S&P BSE Low Volatility TRI m S&P BSE LargeMidCap TRI

-34% I I

Global Financial Crisis Taper Tantrum Yuan Devaluation Covid-19 Pandemic
(27-Feb-09 to 28-Feb-10) (30-Aug-13 to 31-Aug-14) (29-Feb-16 to 28-Feb-17) (23-Mar-20 to 31-Mar-21)

Source/Disclaimer: S&P BSE; Performance as of close of 27-Feb-09 to 31-Mar-21. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires \m
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Gaining more by losing less

S&P BSE Low Volatility TRI tends to fall less  during tail events, which more than compensates for relative
underperformance during recovery phase after these events

I S&P BSE Low Volatility TRI B S&P BSE LargeMidCap TRI

7 2%
6 3%
18.1%
. "
Global Financial Crisis Taper Tantrum Yuan Devaluation Covid-19 Pandemic
(04-Apr-08 to 28-Feb-10) (01-Jan-13 to 31-Aug-14) (03-Aug-15 to 28-Feb-17) (19-Feb-20 to 31-Mar-21)

Source/Disclaimer: S&P BSE; Performance as of close of 04-Apr-08 to 31-Mar-21. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.
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Lower drawdowns over last 15 years FUNDS

MoTiLaL OswaL

S&P BSE Low Volatility TRI has historically seen smaller drawdowns than S&P BSELargeMidCap TRI

S&P BSE Low Volatility TRI ——— S&P BSE LargeMidCap TRI

0%
-10%
-20%
-30%
-40%
-50%

-60%

Source/Disclaimer: S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires M%
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— Risk-return profile FUNDS

by
MoTiLaL OswaL

Data Label
S&P BSE Low Volatility TRI 10.8% 15.7% 14.6% 16.7% 16.3%
CAGR
S&P BSE LargeMidCap TRI 17.5% 17.6% 14.5% 14.0% 12.4%
S&P BSE Low Volatility TRI ] 12.3% 16.4% 14.1% 13.2% 16.3%
Annualised
_ Volatility
S&P BSE LargeMidCap TRI 15.9% 21.7% 18.2% 16.7% 21.6%
S&P BSE Low Volatility TRI Risk 0.884 0.959 1.035 1.271 1.006
Adjusted
S&P BSE LargeMidCap TRI Returns 1.100 0.811 0.797 0.841 0.572

Source/Disclaimer: S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.

MoTiLAL OSWAL
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— Performance vs Nifty 50 FUNDS

by
MoTiLaL OswaL

Data Label
S&P BSE Low Volatility TRI 10.8% 15.7% 14.6% 16.7% 16.3%
CAGR
Nifty 50 TRI 17.0% 17.3% 15.0% 13.4% 11.8%
S&P BSE Low Volatility TRI _ 12.3% 16.4% 14.1% 13.2% 16.3%
Annualised
) Volatility
Nifty 50 TRI 15.8% 22.2% 18.6% 17.0% 22.1%
S&P BSE Low Volatility TRI Risk 0.884 0.959 1.035 1.271 1.006
Adjusted
Nifty 50 TRI Returns 1.076 0.778 0.810 0.792 0.535

Source/Disclaimer: S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.

MoTiLAL OSWAL
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INDEX
Index SIP returns FUNDS

by
MoTiLaL OswaL

S&P BSE Low Volatility

TR] 1 Year 3 Year 7 year 10 Year
Returns -4.1% 16.3% 14.3% 14.0% 15.6%
Amount Invested 1,20,000 3,60,000 6,00,000 8,40,000 12,00,000
Market Value 1,17,337 4,58,163 8,56,913 13,81,172 27,12,559

Data as of close of Feb 28, 2022. For SIP returns, monthly investment of INR 10,000/- invested on the first
business day of every month has been considered. Performance is calculated using Total Return Index, with zero
cost/expenses. Past performance may or may not be sustained in the future

Source/Disclaimer: S&P BSE; Performance as of Close of 01-Mar-2011 to 28-Feb-2022; Performance results have many inherent limitations and no representation is being made
that any investor will, or is likely to achieve. The above table is used to explain the concept and is for illustration purpose only and should not used for development or
implementation of an investment strategy. The SIP amount, tenure of SIP, expected rate of return are assumed figures for the purpose of explaining the concept of advantages of
SIP investments. The actual result may vary from depicted results depending on scheme selected. It should not be construed to be indicative of scheme performance in any
manner. The above are not scheme SIP returns, but simulation of index SIP returns. Past performance may or may not be sustained in future.

MoTiLAL OSWAL
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: INDEX
Rolling returns FUNDS

by
MoTiLaL OswaL

_ 3 Year Rolling Returns 5 Year Rolling Returns

S&P BSE S&P BSE S&P BSE S&P BSE
Low Volatility TRI LargeMidCap TRI Low Volatility TRI LargeMidCap TRI

Average 16.5% 11.3% 17.2% 11.9%
Median 15.8% 12.0% 17.5% 12.7%
Min -1.8% -7.6% 3.7% -1.7%
Max 35.8% 32.9% 28.5% 23.7%
Negative 0.4% 4.8% 0.0% 0.2%
0% to 10% 12.8% 34.1% 2.8% 35.4%
10% to 15% 30.7% 33.4% 26.2% 33.8%
15% to 20% 86.7%— 29.3% 61.1%— 18.7%  97.2%— 49.7%  64.2%— 27.6%
Above 20% 26.7% 9.0% 21.3% 3.0%

Source/Disclaimer: S&P BSE. 250 trading days assumed in one year. Performance data since 16-Sep-05 to 28-Feb-22. All Performance data in INR. Performance results have many
inherent limitations and no representation is being made that any investor will, or is likely to achieve. The above table is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy. Past performance may or may not be sustained in future

MoTiLAL OSWAL
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: INDEX
Why should you invest? FUND

AL OswaL

Good starting Long-term

point for someone Lower volatility historical
worried about than market outperformance

market volatility vs market

More effective
during market
crashes*

Lost cost Index
Fund and ETF

Source/Disclaimer: *Based on historical data, S&P BSE Low Volatility TRI showcases lower drawdowns than broad-based indices during market crashes (refer slide 17)

MoTiLAL OSWAL
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INDEX

— Motilal Oswal S&P BSE Low Volatility ETF FUNDS

by
MoTiLaL OswaL

Type of Scheme Na Investment Objective
| ﬁ% An open ended fund replicating/tracking B— The investment objective of the scheme is
S&P BSE Low Volatility Total Return Index ©  to provide returns that, before expenses,

correspond to the total returns of the
securities as represented by S&P BSE Low

£ II\Dllln_lmutr: ANplgngtéonS'gg}?ung. ltiol Volatility Total Return Index, subject to
&sj uring the s and in muttiptes tracking error. However, there is no

of Re 1/- thereafter guarantee or assurance that the investment

Ongoing basis - S . .
On Exchange — Investors can buy/sell units objective of the scheme will be achieved

of the Scheme in round lot of 1 unit and in

multiples thereafter Exit Load
Directly with Mutual Fund — Buy/sell units =EXITY \i|
of the Scheme in unit size of 30,000 and in

multiples thereafter

Date of Allotment Fund Manager
23-Mar-2022 5 ! Mr. Swapnil Mayekar &

Mr. Abhiroop Mukherjee (debt component)

(1) NFO Period Q andIC?tN_eng?é?/l Expense Ratio
ﬁ 04-Mar-2022 to 16-Mar-2022 @ egular-0.35%

Source: MOAMC; As of 28-Feb-22. Mutual Fund Investments are subject to market risks, read all scheme related documents carefully

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires MoriLAL OSWAL
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INDEX

Motilal Oswal S&P BSE Low Volatility Index  Fubs
Fund

Type of Scheme Na Investment Objective
| ﬁ% An open ended fund replicating/tracking B— The investment objective of the scheme is
S&P BSE Low Volatility Total Return Index ©  to provide returns that, before expenses,

correspond to the total returns of the

- . securities as represented by S&P BSE Low

= Minimum Application Amount Volatility Total Ret Ind biect t
During the NFO: olatility Total Return Index, subject to

&) L d' SIP - Rs 500/- di tracking error. However, there is no
umpsum - an S andin guarantee or assurance that the investment

multiples of Re 1/- thereafter objective of the scheme will be achieved
Ongoing basis:

Lumpsum and SIP - Rs 500/- and in

multiples of Re 1/- thereafter Exit Load
<EXIT 1% if redeemed on or before 15 days from

allotment date, Nil if redeemed after 15
days from allotment date

Date of Allotment Fund Manager
23-Mar-2022 5 ! Mr. Swapnil Mayekar &

Mr. Abhiroop Mukherjee (debt component)

(1) NFO Period Q Lndlc?tl\iengé?) Eégper;s_eoRLlaOt:;
ﬁ 04-Mar-2022 to 16-Mar-2022 @ egular—1.00%, Direct - 0.40%

Source: MOAMC; As of 28-Feb-22. Mutual Fund Investments are subject to market risks, read all scheme related documents carefully

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires MoriLAL OSWAL
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— Limitations of Low Volatility Factor ﬁﬂﬁx

OswaL

Market Cycles

/.\ Low Volatility factor performs differently in different market cycles,
b making it important to understand its cyclical nature

High Churn

For indices based on the Volatility Factor, the churn is generally very

7O\
\/II high (=50 %) compared to a broad -based index like Nifty 500

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires -MM_O_SE'
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FUNDS

by
MoTiLaL OswaL

— Product Suitabllity

Name of the
Scheme

This product is suitable for investors

) Benchmark Riskometer
who are seeking*

Scheme Riskometer

Motilal Oswal S&P BSE
Low Volatility ETF
(An open ended fund

Return that corresponds to the total returns
of the S&P BSE Low Volatility Total Return
Index subject to tracking error

Fund

MOy
wooERTE I?fq? ey

& ,

S&P BSE Low Volatility Total Return Index

MOy
wooERTE I?fq? ey

A0 4%

& %

replicating / tracking the 2 5 A 5
S&P BSE Low Volatility Long term capital growth
Total Return Index) O R TRl st et et e pricpalvilbe vy ich ok
Motilal Oswal S&P BSE Fund S&P BSE Low Volatility Total Return Index
Low Volatility Index ot Mk st M,
Return that corresponds to the total returns L L
) %, & %
Fund of the S&P BSE Low Volatility Total Return & * o i
(An open ended fund Index subject to tracking error 5 5
F3 F3
replicating / tracking the ¢ % ¢ H

S&P BSE Low Volatility
TRI)

Long term capital growth

Inuestars understand that thei principsl will e ot very high risk

*Investorsshouldconsulttheir financialadvisersf in doubtaboutwhetherthe productis suitablefor them.

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires
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— Index methodology FUNDS

iy
MoTiLaL OswaL

Index Objective : The S&P BSE Low Volatility Index is designed to track the performance of the 30 companies in the
S&P BSE LargeMidCap with the lowest volatilities, as measured by standard deviation.

Universe

Constituents of S&P BSE LargeMidCap Index

A 4

Eligibility

Size & Liquidity - Float-adjusted MCap of %20 billion and
Annualized Traded Value of 10 billion

History - Minimum listing history of 1 year

Stock selection

Selection - Top 30 stocks with the lowest Volatility are

A 4

op e * .
Factor h Volatility* over the prior 1 year selected

Weighting & Rebalancing

Weights - Inversely proportional to
the stock's volatility

Rebalancing

H =0
Capping - 5% Semi-annual (Mar and Sep)

Source/Disclaimer: S&P BSE; Data as on 28-Feb-2022; *Standard deviation of daily price returns over last 1 year. Index launch date — 03-Dec-15; Index base date — 16-Sep-05.

For detailed methodology please visit niftyindices.com. The above table is used to explain the concept and is for illustration purpose only and should not be used for development
or implementation of an investment strategy.
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S&P BSE Low Volatility Index composition FUNDS

by
MoTiLaL OswaL

Top 10 Constituents

Macro-Economic Sector Coverage

Constituent Name i Consumer 45.9%
1 Gillette India Ltd 4.3% i Healthcare _ 16.6%
2 Maruti Suzuki India Ltd 4.2% i
' Financial Services - 8.9%
3 Dabur India Ltd 4.0% !
i m N 7.5%
4 Abbott India Ltd 4.0% :
5 Pidilite Industries Ltd 4.0% ; Commodities [l 6.6%
6 Infosys Ltd 3.9% i Manufacturing [l 5.4%
7 Itc Ltd 3.8% i
! Energy - 5.7%
8 Glaxosmithkline Pharmaceuticals Ltd 3.7% i
i utitities [l 3.3%
9 Britannia Industries Ltd. 3.7% !
10 Colgate-Palmolive India Ltd 3.7% i Telecommunications | 0.0%
-- Total 39.3% i Services = 0.0%

Source/Disclaimer: S&P BSE. Data as of 28-Feb-2022. Sectors - Macro Economic Sectors as per AMFI Industry Classification. The stocks/sectors mentioned above are used to
explain the concept and is for illustration purpose only and should not be used for development or implementation of an investment strategy. The stock may or may not be part of
our portfolio/strategy/ schemes. It should not be construed as investment advice to any party. Past performance may or may not be sustained in future.

MoTiLAL OSWAL
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] ] INDEX
— Historical skew towards consumer sectors FUNDS

by
MoTiLaL OswaL

S&P BSE Low Volatility Index has historically been overweight on the Consumer sector

CONSUMER  mHEALTHCARE  m FINANCIALSERVICES mIT mCOMMODITIES m MANUFACTURING mENERGY  mUTILITIES

Sep-21 45% % 6% 6% 6% 3%
Mar-21
Sep-20
Apr-20
Sep-19
Mar-19
Sep-18

Mar-18

0% 10% 20% 30% 40% 50% 60% 70% 80% 90% 100%

Source/Disclaimer: S&P BSE; Data from 31-Mar-18 to 30-Sep-2021. Sectors - Macro Economic Sectors as per AMFI Industry Classification as on 31-Dec-21. The sectors
mentioned above are used to explain the concept and is for illustration purpose only and should not be used for development or implementation of an investment strategy. The
sectors may or may not be part of our portfolio/strategy/schemes. It should not be construed as investment advice to any party.
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— Growing share of Midcaps

S&P BSE Low Volatility Index has largely been skewed towards Large  -caps

©mLargecap mMid cap

Sep-21

Mar-21

Sep-20

Apr-20

Sep-19

Mar-19

Sep-18

Mar-18

0% 10% 20% 30% 40% 50% 60% 70% 80% 90% 100%

Source/Disclaimer: S&P BSE; Data from 31-Mar-18 to 30-Sep-2021. Size classification as per AMFI. The sectors mentioned above are used to explain the concept and is for
illustration purpose only and should not be used for development or implementation of an investment strategy. The sectors may or may not be part of our
portfolio/strategy/schemes. It should not be construed as investment advice to any party.
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— Risk-return profile FUNDS

by
MoTiLaL OswaL

Data Label
S&P BSE Low Volatility TRI 10.8% 15.7% 14.6% 16.7% 16.3%
CAGR
Nifty 200 TRI 18.0% 17.5% 14.4% 13.9% 11.9%
S&P BSE Low Volatility TRI _ 12.3% 16.4% 14.1% 13.2% 16.3%
Annualised
) Volatility
Nifty 200 TRI 16.0% 21.6% 18.3% 16.8% 21.7%
S&P BSE Low Volatility TRI Risk 0.884 0.959 1.035 1.271 1.006
Adjusted
Nifty 200 TRI Returns 1.127 0.811 0.791 0.829 0.550

Source/Disclaimer: S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. 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 future. The above graph is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy.

MoTiLAL OSWAL
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. . . INDEX
Periods of historical underperformance FUNDS

by
MoTiLaL OswaL

S&P BSE Low Volatility TRI has in the past seen periods of significant underperformance vs Nifty 200 TRI

Excess 1 year Rolling Returns

30%
Outperformance
20% vs Nifty 200 TRI
10%
~ T I | N |
-10%
-20%
Underperformance
30% vs Nifty 200 TRI
= (o]
-40%
[N Y S S Y Y N R N S AN\ S N SN AGN) 1
é() <<® <<Q; <<® <<® <<® QQ}O <<® <<® <<® <<Q; <<® <<® QQ}O

Source/Disclaimer: niftyindices, S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. 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 future. The above graph is used to explain the concept and is for
illustration purpose only and should not used for development or implementation of an investment strategy.
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— Combining Low Vol and Momentum FUNDS

by
MoTiLaL OswaL

Data Label
Low Vol : Momentum (50:50) 24.3% 19.7% 17.7% 19.7% 17.7%
CAGR
Nifty 200 TRI 18.0% 17.5% 14.4% 13.9% 11.9%
Low Vol : Momentum (50:50) _ 16.3% 19.2% 16.6% 15.3% 18.9%
Annualised
) Volatility
Nifty 200 TRI 16.0% 21.6% 18.3% 16.8% 21.7%
Low Vol : Momentum (50:50) Risk 1.487 1.026 1.072 1.288 0.939
Adjusted
Nifty 200 TRI Returns 1.127 0.811 0.791 0.829 0.550

Low Vol = S&P BSE Low Volatility TRI
Momentum = Nifty200 Momentum 30 TRI

Source/Disclaimer: Index values- niftyindices, S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. Performance results have many inherent limitations and no
representation is being made that any investor will, or is likely to achieve. The above table is used to explain the concept and is for illustration purpose only and should not used for
development or implementation of an investment strategy. Past performance may or may not be sustained in future.
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Combining Low Vol and Momentum FUNDS

by
MoTiLaL OswaL

_ 3 Year Rolling Returns 5 Year Rolling Returns

Low Vo(ls:ol\:/|5oor;ﬁentum Nifty 200 TRI Low Vo(ls:ol\z/l5oor;1entum Nifty 200 TRI
Average 16.9% 10.9% 17.9% 11.5%
Median 16.5% 11.6% 19.1% 12.1%
Min -1.5% -7.9% 3.9% -1.8%
Max 32.5% 30.6% 28.3% 22.0%
% of Total Observation

Negative 0.4% 6.7% 0.0% 1.3%
0% to 10% 16.3% 34.8% 6.4% 35.8%
10% to 15% 24.6% 32.6% 22.6% 32.9%
15% to 20% 83.3%— 26.1% 58.5%— 17.4%  93.6%— 29.9%  62.8%— 28.6%
Above 20% 32.6% 8.6% 41.1% 1.3%

Low Vol = S&P BSE Low Volatility TRI
Momentum = Nifty200 Momentum 30 TRI

Source/Disclaimer: Index values- niftyindices, S&P BSE; Performance as of close of 16-Sep-05 to 28-Feb-22. 250 trading days assumed in one year. Performance results have
many inherent limitations and no representation is being made that any investor will, or is likely to achieve. The above table is used to explain the concept and is for illustration
purpose only and should not used for development or implementation of an investment strategy. Past performance may or may not be sustained in future.
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— Combining Low Vol and Momentum ﬁﬂ%

MoTiLaL OswaL

50:50 combination of Low Vol and Momentum has outperformed Nifty 200 TRI in 99.9% of all 3 year rolling periods

3 year Rolling Returns

——Nifty 200 TRI

Low Vol:Momentum (50:50)
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Low Vol = S&P BSE Low Volatility TRI
Momentum = Nifty200 Momentum 30 TRI

Source/Disclaimer: Index values- niftyindices, S&P BSE; Performance as of close of 16-Sep-05 to 28-Feb-22. 250 trading days assumed in one year. Performance results have
many inherent limitations and no representation is being made that any investor will, or is likely to achieve. The above table is used to explain the concept and is for illustration
purpose only and should not used for development or implementation of an investment strategy. Past performance may or may not be sustained in future.
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Blending Low Volatility in your portfolio FUNDS

by
MoTiLaL OswaL

Allocations Parameters
Returns* 18.8% 18.2% 14.5% 14.2% 12.0%
Volatility* 15.9% 21.3% 18.0% 16.6% 21.4%
Nifty 500 Risk Adj. Returns 1.177 0.857 0.805 0.853 0.563
100.0%
Low Vol
15.0% ‘ Returns* 17.6% 17.9% 14.6% 14.6% 12.7%
Volatility* 152% ] 203% )  172% )  1509% )  203% ]
Nifty500  Risk Adj. Returns 1.160 0.883 1 0.847 1 0.918 1 0.627 1
85.0%
Low Vol
30.0%
Returns* 16.4% 17.5% 14.6% 15.0% 13.5%
Volatility* 14.5% l 19.3% l 16.5% l 15.2% l 19.4% l
Nifty 500
00%  Risk Adj. Returns 1.136 0906 f o0sss ! 0984t 06931

Source/Disclaimer: Index values- niftyindices, S&P BSE; Nifty 500 = Nifty 500 TRI, Low Vol = S&P BSE Low Volatility TRI. Data as on 28-Feb-2022. Performance results have many
inherent limitations and no representation is being made that any investor will, or is likely to achieve. The above table is used to explain the concept and is for illustration purpose
only and should not used for development or implementation of an investment strategy. Past performance may or may not be sustained in future.
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— |ndex methodology

INDEX
FUNDS

by
MoTiLaL OswaL

S&P BSE Quality Index Nifty200 Momentum 30 S&P BSE Low Volatility S&P BSE Enhanced Value
Index Index Index

Constituents
Universe S&P BSE LargeMidCap
Eligibility Floa‘F—ngusted MCap.of 20
Criteria billion and annualized
traded value of 10 billion
Normalized quality score
Score based on RoE, Financial
leverage, Accruals ratio
Weightage FF MCap * Quality Score
Stock: Lower of 5% or 20 x
Canpin FF Mcap, Minimum at
bping 0.05%
Sector: 30%
Reconstitution Semi-annually in March and

September

Source/Disclaimer :

41

Nifty 200

1. Listing history of 1 year
2. Available for trading in
derivative segment

6-month and 12-month
price return , adjusted for
volatility

FF MCap * Normalised
Momentum Score

Lower of 5% or 5 x FF Mcap

Semi-annually in June and
December

S&P BSE LargeMidCap

1. Listing history of 1 year
2. Float-adjusted MCap of
%20 billion and
annualized traded value
of 10 billion

Volatility over the prior one
year

Inversely proportional to
the stock's volatility

5%

Semi-annually in March and
September

S&P BSE LargeMidCap

Float-adjusted MCap of 20
billion and annualized
traded value of 10 billion

Normalised value score
based on book value -to-
price, earnings -to-price

and sales -to-price

FF MCap * Value Score

Stock: Lower of 5% or 20 x
FF Mcap, Minimum at
0.05%

Sector: 30%

Semi-annually in March and
September

S&P BSE, niftyindices; Data as on 28-Feb-2022; For detailed methodology please visit asiaindex.co.in and niftyindices.com. The above table is used to
explain the concept and is for illustration purpose only and should not be used for development or implementation of an investment strategy.
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Risk-return profile FUNDS

by
MoTiLaL OswaL

1 year 34.5% 19.2% 10.8% 37.1% 18.0%
B 3 year 23.3% 16.5% 15.7% 23.1% 17.5%
'TE % 5 year 9.4% 13.5% 14.6% 20.3% 14.4%
é - 10 year 9.5% 12.8% 12.9% 18.3% 11.2%
15 year 9.3% 17.0% 16.7% 22.4% 13.9%
1 year 23.4% 14.9% 12.3% 21.7% 16.0%
T - 3 year 28.4% 18.3% 16.4% 23.1% 21.6%
'TEI % 5 year 25.6% 15.8% 14.1% 20.0% 18.3%
é g 10 year 25.2% 15.5% 13.8% 19.7% 17.5%
15 year 25.4% 14.6% 13.2% 18.4% 16.8%

Source/Disclaimer: niftyindices, S&P BSE; Performance as of close of 28-Feb-07 to 28-Feb-22. 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 future. The above graph is used to explain the concept and is for
illustration purpose only and should not used for development or implementation of an investment strategy.
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Motilal Oswal Passive Fund Offerings

Asset Allocation

Asset Allocation Passive

FoF - Aggressive Nifty 50 Index Fund
Asset Allocation Passive Nifty Next 50 Index Fund
M50 ETF

FoF - Conservative
International l

NASDAQ 100 FoF

NASDAQ 100 ETF @
S&P 500 Index Fund

MSCI EAFE Top 100

Select Index Fund
NASDAQ Q 50 ETF

Nifty Bank Index Fund %

Sectoral
Multicap

Smallcap

Nifty Smallcap 250
Index Fund

Nifty 500 Fund 5 Year G-Sec ETF
5 Year G-Sec FoF

For Financial Professionals. Proprietary Content. Permission to reprint or distribute any content from this presentation requires
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Nifty Midcap 150 Index Fund
Nifty Midcap 100 ETF

INDEX
FUNDS

MoTiLaL OswaL

One of the largest AMC
in India in the
International segment

Only AMC with funds
across all major
segments

MoTiLAL OSWAL
| —



- Thank You

“Don’t look for the needle in the haystack. Just buy the haystack!”
- John C. Bogle

Contact Us -

Speak: +91-22 40548002 | 8108622222
Write:
Visit:



mailto:mfservice@motilaloswal.com
http://www.motilaloswalmf.com/

Product Suitability

Name of the
Scheme

Motilal Oswal Nifty 50
Index Fund

(An open ended scheme

replicating / tracking Nifty

50 Index)

Motilal Oswal Nifty Next
50 Index Fund

(An open ended scheme

replicating / tracking Nifty

Next 50 Index)

Motilal Oswal Nifty
Midcap 150 Index Fund

(An open ended scheme

replicating / tracking Nifty

Midcap 150 Index)

Motilal Oswal Nifty
Smallcap 250 Index
Fund

(An open ended scheme

replicating / tracking Nifty

Smallcap 250 Index)

This product is suitable for investors
who are seeking*

b

b

o

> 3

Return that corresponds to the performance
of Nifty 50 Index subject to tracking error
Equity and Equity related securities covered
by Nifty 50 Index

Long-term capital growth

Return that corresponds to the performance
of Nifty Next 50 Index subject to tracking
error

Equity and Equity related securities covered
by Nifty Next 50 Index

Long-term capital growth

Return that corresponds to the performance
of Nifty Midcap 150 Index subject to tracking
error

Equity and Equity related securities covered
by Nifty Midcap 150 Index

Long-term capital growth

Return that corresponds to the performance
of Nifty Smallcap 250 Index subject to
tracking error

Equity and Equity related securities covered
by Nifty Smallcap 250 Index

Long-term capital growth

Lo

Lo
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INDEX
FUNDS

by
MoTiLaL OswaL

Benchmark Riskometer

Low

Low

Low

Low

Nifty 50 TRI
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Inuestars understand that thei principsl will e ot very high risk

Nifty Next 50 TRI
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Inuestars understand that thei principsl will e ot very high risk

Nifty Midcap 150 TRI
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Inuestars understand that thei principsl will e ot very high risk

Nifty Smallcap 250 TRI
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Inuestars understand that thei principsl will e ot very high risk

*Investors should consult their financial advisors if in doubt about whether the product is suitable for them.
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Product Suitability

Name of the
Scheme

Motilal Oswal Nifty 500
Fund

(An open ended scheme

replicating / tracking Nifty

500 Index)

Motilal Oswal M50 ETF
(An open ended scheme
replicating/tracking Nifty
50 Index)

Motilal Oswal Midcap
100 ETF

(An open ended scheme
replicating/tracking Nifty
Midcap 100 Index)

Motilal Oswal Nifty Bank
Index Fund

(An open ended scheme

replicating / tracking Nifty

Bank Index)

This product is suitable for investors
who are seeking*

Return that corresponds to the performance
of Nifty 500 Index subject to tracking error
A Equity and Equity related securities covered
by Nifty 500 Index
Long-term capital growth

b

A Returnthat corresponds generally to the
performance of Nifty 50 Index (Underlying
Index), subject to tracking error

A Investmentin equity securities of Nifty 50
Index

A Return that corresponds generally to the
performance of Nifty Midcap 100 Index
subject to tracking error

A Investmentin equity securities of Nifty
Midcap 100 Index

A Return that corresponds to the performance
of Nifty Bank Index subject to tracking error

A Equity and Equity related securities covered

by Nifty Bank Index

Long-term capital growth

o
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*Investors should consult their financial advisors if in doubt about whether the product is suitable for them.
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Product Suitability

Name of the
Scheme

Motilal Oswal S&P 500
Index Fund

(An open ended scheme

replicating / tracking S&P

500 Index)

Motilal Oswal NASDAQ
100 ETF

(An open ended scheme
replicating/tracking
NASDAQ-100 Index)

Motilal Oswal NASDAQ
100 Fund of Fund
(An open ended fund of

fund scheme investing in

Motilal Oswal Nasdag 100

ETF)

This product is suitable for investors
who are seeking*

A Returnthat corresponds to the performance
of S&P 500 Index subject to tracking error

A Investmentin equity securities of S&P 500
Index

A Return that corresponds generally to the
performance of NASDAQ 100 Index subject
to tracking error

A Investmentin equity securities of NASDAQ
100 Index

A Longterm capital appreciation

A Return that corresponds to the performance
of Motilal Oswal NASDAQ 100 ETF
(MON100) Scheme through investment in
units of MON100
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*Investors should consult their financial advisors if in doubt about whether the product is suitable for them.
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Product

Name of the
Scheme

Motilal Oswal Asset
Allocation Passive Fund
of Fund h Aggressive

(An open ended fund of
funds scheme investing in

passive funds)

Motilal Oswal Asset
Allocation Passive Fund
of Fund h Conservative
(An open ended fund of
funds scheme investing in

passive funds)

Motilal Oswal 5 Year G -
sec ETF

(An open ended scheme
replicating/tracking Nifty
5 yr Benchmark G-Sec
Index)

Suitability

This product is suitable for investors
who are seeking*

A
A

To generate long term growth/capital
appreciation by offering asset allocation
Investment solution that predominantly
invests in passive funds such as ETF/Index
Funds of equity and equity related
instruments (domestic as well as
international), fixed income and Gold

To generate long term growth/capital
appreciation with relatively lower volatility
by offering asset allocation

Investment solution that predominantly
invests in passive funds such as ETF/Index
Funds of equity and equity related
instruments (domestic as well as
international), fixed income and Gold

Return that corresponds generally to the
performance of Nifty 5 yr Benchmark G-sec
Index subject to tracking error

Investment in securities of Nifty 5 yr
Benchmark G-sec Index
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INDEX
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by
MoTiLaL OswaL

Benchmark Riskometer

50% Nifty 500 TRI + 20% S&P 500 TRI
(INR) + 10% Domestic Price of Gold + 20%
Nifty 5 Yr Benchmark G-Sec Index
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30% Nifty 500 TRI + 10% S&P 500 TRI
(INR) + 10% Domestic Price of Gold + 50%
Nifty 5 Yr Benchmark G-Sec Index
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*Investors should consult their financial advisors if in doubt about whether the product is suitable for them.
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Product

Name of the
Scheme

Motilal Oswal 5 Year G -
sec FoF

(An open ended fund of
funds scheme investing in
units of Motilal Oswal 5
Year G-Sec ETF)

Motilal Oswal MSCI
EAFE Top 100 Select
Index Fund

(An open ended scheme
replicating/ tracking MSCI
EAFE Top 100 Select
Index)

Motilal Oswal NASDAQ Q
50 ETF

(An open ended scheme
replicating/ tracking
Nasdaq Q-50 Index)

Suitability

This product is suitable for investors
who are seeking*

A Long term capital appreciation

A Return that corresponds generally to the
performance of the Scheme, Motilal Oswal 5
Year G-Sec ETF through investment in units of
Moatilal Oswal 5 Year G-Sec ETF

A Returnsthat corresponds to the
performance of MSCI EAFE Top 100 Select
Index, subject to tracking error.

A Longterm capital growth.

A Return that corresponds to the performance
of the NASDAQ Q-50 TR Index subject to
tracking error and forex movement.

A Longterm capital growth.
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*Investors should consult their financial advisors if in doubt about whether the product is suitable for them.
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. . . INDEX
— Disclaimers & Risk Factors FUNDS

by
MoTiLaL OswaL

This presentation has been prepared and issued on the basis of internal data, publicly available information and other sources believed to be reliable. The information contained
in this document is for general purposes only and not a complete disclosure of every material fact and terms and conditions. The information / data herein alone is not sufficient
and shouldn’t be used for the development or implementation of an investment strategy. It should not be construed as investment advice to any party.

All opinions, figures, charts/graphs, estimates and data included in this presentation are as on date and are subject to change without notice. The statements contained herein
may include statements of future expectations and other forward-looking statements that are based on our current views and assumptions and involve known and unknown risks
and uncertainties that could cause actual results, performance or events to differ materially from those expressed or implied in such statements. Readers shall be fully
responsible / liable for any decision taken on the basis of this presentation. Investments in Securities are subject to market and other risks and there is no assurance or guarantee
that the objectives of any of the Schemes will be achieved. The scheme may not be suited to all categories of investors.

The material is based upon information that we consider reliable, but we do not represent that it is accurate or complete, and it should not be relied upon as such. Opinions, if
any, expressed are our opinions as of the date of appearing on this material only. While we endeavor to update on a reasonable basis the information discussed in this material,
there may be regulatory, compliance, or other reasons that prevent us from doing so. Recipient shall understand that the aforementioned statements cannot disclose all the risks
and characteristics. The recipient is requested to take into consideration all the risk factors including their financial condition, suitability to risk return, etc. and take professional
advice before investing.

Passive Investments - The Scheme is not actively managed. Since the Scheme is linked to index, it may be affected by a general decline in the Indian markets relating to its
underlying index. The Scheme as per its investment objective invests in Securities which are constituents of its underlying index regardless of their investment merit. The AMC
does not attempt to individually select stocks or to take defensive positions in declining markets.

Index Fund - The Scheme being an index scheme follows a passive investment technique and shall only invest in Securities comprising one selected index
as per investment objective of the Scheme. The Fund Manager would invest in the Securities comprising the underlying index irrespective of the market
conditions. If the Securities market declines, the value of the investment held by the Scheme shall decrease.

Risks associated with overseas investment

To the extent the assets of the scheme are invested in overseas financial assets, there may be risks associated with currency movements, restrictions on repatriation and
transaction procedures in overseas market. Further, the repatriation of capital to India may also be hampered by changes in regulations or political circumstances as well as the
application to it of other restrictions on investment. In addition, country risks would include events such as introduction of extraordinary exchange controls, economic
deterioration, and bi-lateral conflict leading to immobilisation of the overseas financial assets and the prevalent tax laws of the respective jurisdiction for execution of trades or
otherwise.

Currency Risk:

The fund may invest in overseas mutual fund / foreign securities as permitted by the concerned regulatory authorities in India. Since the assets will be invested in securities
denominated in foreign currencies, the Indian Rupee equivalent of the net assets, distributions and income may be adversely affected by changes/fluctuations in the value of the
foreign currencies relative to the Indian Rupee.

Country Risk:

The Country risk arises from the inability of a country, to meet its financial obligations. It is the risk encompassing economic, social and political conditions in a foreign country,
which might adversely affect foreign investors’ financial interests.

Investors are requested to note that they will be bearing the recurring expenses of the fund of funds (FoF) scheme, in addition to the expenses of underlying schemes in which the
fund of funds scheme makes investments.

Mutual Fund Investments are subject to market risks, read all scheme related documents carefully
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NSE Indices Limited Disclaimer: Motilal Oswal Nifty 200 Momentum 30 ETF & Motilal Oswal Nifty 200 Momentum 30 Index Fund offered by Motilal Oswal Asset Management
Company Limited (MOAMC) or its affiliates is not sponsored, endorsed, sold or promoted by NSE Indices Limited and its affiliates. NSE Indices Limited and its affiliates do not
make any representation or warranty, express or implied (including warranties of merchantability or fitness for particular purpose or use) to the owners of the above-mentioned
schemes or any member of the public regarding the advisability of investing in securities generally or in the above-mentioned schemes linked to Nifty 200 Momentum 30 Index or
particularly in the ability of Nifty 200 Momentum 30 Index to track general stock market performance in India. Please read the full Disclaimers in relation to the Nifty 200
Momentum 30 Index in the Scheme Information Document.

BSE

The Bombay Stock Exchange Limited (“the Exchange”) has given vide its letter dated February 10, 2011 permission to the Mutual Fund to use the Exchange’s name in this
Scheme Information Document as one of the stock exchanges on which the Mutual Fund’s units are proposed to be listed subject to, the Mutual Fund fulfilling the various criteria
for listing. The Exchange has scrutinized this Scheme Information Document for its limited internal purpose of deciding on the matter of granting the aforesaid permission to the
Mutual Fund. The Exchange does not in any manner:-

1. warrant, certify or endorse the correctness or completeness of any of the contents of this SID;
2. warrant that the Mutual Fund’s units will be listed or will continue to be listed on the Exchange;
3. take any responsibility for the financial or other soundness of the Mutual Fund, its sponsors, its promoters, its management or any scheme or project of this Mutual Fund.

and should not for any reason be deemed or construed that the Scheme Information Document has been cleared or approved by the Exchange. Every person who desires to apply
for or otherwise acquire any units of any scheme of this Mutual Fund may do so pursuant to independent inquiry, investigation and analysis and shall not have any claim against
the Exchange whatsoever by reason of any loss which may be suffered by such person consequent to or in connection with such subscription /acquisition whether by reason of
anything stated or omitted to be stated herein or any other reason whatsoever.
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