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Macro Economy & Event Update

Macro-Economic Indicators Apr-24 Mar-24 Feb-24 Jan-24 Dec-23 Nov-23

Consumption
Two-wheeler sales (%YoY) 15.3 34.6 26.2 16.0 31.3
Passenger car sales (%YoY)* -8.8 -12.0 -6.9 -20.2 -17.3
Credit Card Outstanding (% YoY) 25.6 31.0 31.3 32.6 34.2
Industrial Sector
Industrial Output (%YoY) 5.7 4.1 4.2 2.5
Manufacturing PMI 58.8 59.1 56.9 56.5 54.9 56.0
Railway freight Container Service (%YoY) 7.5 -2.1 8.5 9.9
Energy Consumption (YoY) 9.1 8.4 6.1 1.6 6.1
Aviation Cargo (% YoY) 17.3 22.7 15.5 10.8 6.6
Inflation
CPI (%YoY) 4.9 5.1 5.1 5.7 5.6
WPI (%YoY) 0.5 0.2 0.3 0.9 0.4
Deficit
Fiscal Deficit (% of full year target) 86.5 63.6 56.6 52.3
Trade Deficit ($ bn) -15.6 -18.7 -16.0 -19.9 -20.7
Services
Air passenger traffic: Domestic (% YoY) 3.7 4.8 4.6 8.3 9.0
GST collections (Rs. Bn) 2103 1785 1683 1721 1649 1679
E-way Bill (Mn) 96.7 103.5 97.3 96.0 95.3 87.6
Direct tax collection (% YoY) -13.4 29.9 18.2 34.0

Money & Banking

Credit Growth (%YoY) 19.0 20.2 20.5 20.3 20.0 211
Industry Credit (%YoY) 9.0 9.3 7.3 8.6 6.6
Deposits (%YoY) 13.3 13.5 13.1 13.2 13.3 14.2
Currency in circulation (%YoY) 3.7 3.9 4.0 4.3
Forex reserves ($bn) 646 625 620 622 604
INR/USD (month end) 83.5 83.4 82.9 83.1 83.1 83.4
10Y G-Sec yield (%) 7.2 7.0 71 71 7.2 7.3

Net FPI flows: Equity ($bn) -1.0 4.2 0.2 -3.1 7.9 1.1
Net FPI flows: Debt ($bn) -1.3 1.6 2.7 2.4 2.2 1.8
DIl ($bn) 5.3 6.8 3.1 3.2 1.6 1.7
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Source: Motilal Oswal Financial Services (MOFS). Future estimates are taken as the average values provided by MOFS, UBS, Kotak Securities.

*Excluding TATA Motors.
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Equity Market

Indian Equity Markets: April 2024

India’s benchmark equity indices - Nifty 50 and BSE Sensex - demonstrated remarkable resilience in April 2024, posting
monthly gains of 1.2% and 1.1%, respectively. This was achieved despite the challenging global environment, marked
by higher-than-expected US CPI prints, repricing of market expectations of Fed rate cuts, and escalation of geopolitical
tensions. Domestically, the RBI MPC also maintained a hawkish pause, citing considerable volatility in food inflation.

Domestic Institutional Investors (Dlls) supported the equity market, while Foreign Portfolio Investors (FPIs) became net
sellers. Dlls made purchases amounting to US$5.3 bn, while FPIs offloaded USS$1.0 bn.

The broader market indices recorded much stronger gains, with the BSE Midcap and BSE Smallcap index rising by 7.1%
and 9.6%, respectively, during the month. Among the sector indices, Metals, PSUs, Utilities, and Power registered monthly
gains of 10.8%, 10.0%, 8.8%, and 7.7%, respectively. On the other hand, IT and Teck underperformed for the second
consecutive month with monthly losses of 4.3% and 1.9%, respectively.

Inthe April 2024 meeting, the RBI Monetary Policy Committee (MPC) decided to hold the repo rate at 6.5%. The policy stance
also remained unchanged, with the MPC committed to aligning inflation with the 4% target on a durable and sustainable
basis. The RBI maintained the FY25 GDP growth at 7% YoY. Anticipated normal monsoon, buoyant business and consumer
confidence, and signs of improvement in private capex are expected to support growth. However, geopolitical tensions,
geoeconomic fragmentation, disruptions in the Red Sea, and extreme weather events pose downside risks to growth.

In March 2024, India's Consumer Price Index (CPI) inflation eased to 4.85% YoY from 5.09% in the previous month. Headline
CPI inflation declined due to sharp deflation in fuel prices. Fuel price inflation decreased to -3.2% YoY from -0.8% in
February due to reduced LPG prices. Core inflation also eased to a series low of 3.26% YoY.

The India Meteorological Department (IMD) predicted an 'above-normal’ monsoon season at 106% of the long-period
average. The IMD anticipates El Nifio transitioning to a neutral phase in the early monsoon period and La Nifia developing
during the latter half.

In April 2024, India recorded its highest-ever GST collection at Rs 2.1 tn, up 12.4% YoY. The Manufacturing PMI remained
strong at 58.8 in Apr '24, though slightly lower than the 59.1 reading in the previous month. Banking credit remains robust
at 16.1% YoY, with retail credit growth at 17.7% YoY. Meanwhile, rural growth showed mixed signals. The growth in two-
wheeler and tractor registrations was weaker in Mar'24, while the rural unemployment rate and MNREGA work demand in
Mar'24 were lower than in the same period last year.

Outlook

Global growth trends are currently exhibiting a divergent pattern, with the US economy maintaining strength while other
developed economies such as the EU, UK, and Japan experience a weaker phase. This divergence in growth is also
becoming evident in monetary policy. While the Fed is expected to maintain its current stance in the near term due to sticky
inflation, the ECB has hinted at a potential rate cut in its June 2024 policy meeting. Markets now expect 1-2 rate cuts by
the FOMC in 2024, down from the 4-5 rate cuts expected at the beginning of the year. The constant repricing of market
expectations of the Fed’s rate cuts could impart volatility to both global and domestic equity markets.

Domestically, valuations remain elevated, particularly within the small and mid-cap segments. Thus far, these valuations
have been upheld by strong earnings growth and robust economic momentum. However, there are emerging risks on the
horizon. Firstly, crude oil prices remain volatile due to escalating geopolitical tensions and production cuts by OPEC.
Secondly, an increase in metals prices (copper, aluminium, etc.) and agricultural commodities like edible oil could
compress the operating profit margins of companies in the consumer durables, capital goods, and FMCG sectors. Third,
IT companies continue to maintain a weak revenue guidance for FY25.

However, several mid- to long-term positives for the economy also brighten the outlook for the equity market. Firstly, a
well-distributed monsoon could improve monsoon crop (Kharif) production, bring down food inflation, and enable the
recovery of rural consumption. Secondly, urban consumption should pick up, as indicated by the improvement in consumer
confidence in RBI’s April 2024 survey round. Thirdly, prospects for fixed investment remain bright with healthy corporate
and bank balance sheets, robust government capital expenditure, and signs of an upturn in the private capex cycle. Fourth,
the expected easing of monetary policy could also support economic activity. Lastly, a potentially strong policy regime
post-elections would catalyse growth.

Broadly, our outlook leans more favourably towards inward-looking sectors that rely on domestic factors instead of
outward-looking sectors contingent upon global influences. We continue to remain overweight on secular and cyclicals.
However, we are open to gradually increasing allocation towards defensives if the opportunity is available at the right value.

May 2024 Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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April 2024: Assessment and Outlook
Macros:

In March 2024, India's Consumer Price Index (CPI) inflation eased to 4.85% YoY from 5.09% in the previous month. Headline CPI
inflation declined due to sharp deflation in fuel prices. Food inflation, however, remained elevated at 7.7% YoY. Vegetables, cereals,
and pulses together account for 18% of the weight in the CPI basket but contributed a significant 55% to headline inflation in March
2024. However, core inflation eased to a series low of 3.26% YoY as the cut in transportation fuel prices (petrol and diesel) offset the
rise in gold prices.

IMD forecasts ‘above normal’ monsoon at 106% of long period average. IMD assigns a 61% probability to above normal or excess
monsoon. El Nifio conditions are likely to turn neutral in the early part of the monsoon season, and La Nifia conditions are likely to
develop during the second half of the monsoon season.

In the April 2024 meeting, the RBI Monetary Policy Committee (MPC) decided to hold the repo rate at 6.5%. The policy stance also
remained unchanged, with the MPC committed to aligning inflation with the 4% target on a durable basis. The monetary policy continues
to be 'actively disinflationary' as robust growth provides policy space for the MPC to focus on inflation. The RBI forecasts FY25 CPI at
4.5% YoY and stresses food price uncertainty. On the positive side, there are expectations for record wheat production and indications
of a normal monsoon. Conversely, challenges include increased cost-push pressures, low reservoir levels, recent spikes in crude oil
prices, and adverse climate events.

Credit growth in the banking system remained healthy in April 2024 at 16.1% YoY (5th Apr) after adjusting for a bank and non-bank
merger, while deposit growth was lower at 13.2% YoY (5th Apr). The credit-to-deposit ratio remained elevated at 77% but eased from
78.1% in Mar’24.

Global:

The US economy expanded an annualized 1.6% in Q1 2024, compared to 3.4% in the previous quarter and below forecasts of 2.5%.
The FOMC maintained status quo on expected lines. However, it announced a much faster pace of QT taper with the caps under
treasury securities were reduced from USD 60bn to USD 25bn from June onward. US macro numbers were mixed and more indicating
resilient growth but jobs data in early May indicates further softer employment numbers. A slowdown was seen in consumer spending,
mainly due to a fall in goods consumption, while spending on services rose faster. Non-residential investment also eased, along with
government spending. In being asked about the whether the dot-plot guidance of 75bps cut would remain applicable, FOMC indicated
that progress in Q12024 was much more modest and that it would be difficult to provide a precise data on the timing of the rate cutting
cycle.

While in other major economies apart from BOJ, macro datapoints remained soft especially in euro areas where markets expect the
ECB to cut rates by 75bps in 2024, starting in June. This would be sooner than the Fed. While China was an outlier as its yield has fallen
amidst deflationary pressures & expectations of further rate cuts although China’s Q1 GDP growth of 5.3% YoY beat market forecasts
of 5%.

Markets:

Indian benchmark 10Y G-Sec yield increased last month due to a rose by 13bps to close at 7.19 on back of unfavourable global
situations like in UST yields (40bps rise in yields), volatility in oil prices and a sell-off by FPIs. Full yield curve rose parallel by 10-14 bps
across the maturities reacting and mirroring global events although Indian macro datapoints remained healthy with robust GST figures,
narrowing trade deficit, strong results in listed companies numbers It was In a run-up to the FOMC policy meeting, the US yields had
already responded to the Q12024 profile of inflation and growth forcing FED to price in a delay in easing from June to end of the year
hence, the policy outcome largely confirmed market pricing where US 02 -year traded above 5.00% and 10-year ~4.70%. Increased
spreads between the US treasury and Japanese bond yields has led to steep depreciation in Japanese Yen. The UST yields & Dollar
Index (DXY) have increased during the month resulting in high volatility reflecting intervention by BOJ as JPY touched a fresh 34-year
low (~160) against USD depreciating ~11% CYTD. It is estimated that Japanese authorities spent ~USD 23.5Bn in the last week to
restrict Yen’s decline.

May 2024 Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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The strong dollar is weighing on other major and emerging market currencies as the Indonesia’s central bank raised the policy rate
by 25bps to stabilize the IDR, which is trading at a four-year low due to a strong dollar, this acted as a major surprise in fixed income
market globally. Bond investors had a scare when Indonesia hiked mid-week and then Korea GDP surprised on the upside, followed
by US GDP which was quite robust. Markets remained cautious having already outperformed rest of the world as the global headwinds
remain with FOMC and US macro data-point dependent. Primary issuance by central (YoY -14%) and states were limited as the notified
amount for SDL auction has been lower than the calendar amount which helped maintain demand-supply after initial yield hardening
based on global news flows. Corporate bond remained range-bound with G-sec able to react at faster peace to global events, supply
in corporate bonds was lesser been start of financial year.

While in the money market space, liquidity conditions continued to tighten as government cash balances rose further after GST outflows
and durable surplus also dropped further. Liquidity conditions eased in April, with average surplus 2.4tn against deficit in March. RBI
has responded by giving VRRR auctions (amounting to 3.2 trillion in last fortnightly in April) however they have been a bit reactive and
this has meant call fixings have gone up. IN last week of April, yields rose by 10bps in 3Month & 6 month papers as liquidity tighten In
coming months, we expect government balances to drop and durable surplus to also rise above INR 2tn after RBI dividend in mid-May
this should mean call fixings should average around 6.40-6.50% in the medium term.

Outlook:

We push back our view of the FOMC embarking on easing from September meeting with cumulative easing of 25bps-50bps expected
over 2024. The bias will likely be to backload policy easing if warranted. We continue to believe (as also articulated in previous monthly
commentary) there will be volatility in rates as investors starts pricing this macro-data-points at a faster pace in advance, same will be
reflected in Indian bonds mirroring movements although to a lesser magnitude.

We think there would be soft landing and inflation globally will moderate opening doors for interest rate cuts. On Indian markets, with
bond inclusion inflows starting from June and good demand from local investors yields should be trading with positive basis in narrow
band of 7.08-7.18. RBI may proceed with rate cuts in Q3 if food inflation moderates with supportive global scenario. The rate cut cycle
is expected to be shallow at 50bps (25bps each in Q3 and Q4 FY25).

May 2024 Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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(An open ended equity scheme investing in maximum 30 multicap stocks)

Investment Objective

The investment objective of the scheme is to
generate long term capital appreciation for
investors from a portfolio of equity and equity
related securities. However there can be no
assurance or guarantee that the investment
objective of the scheme would be achieved.

Fund Manager Mr. Mayur Patel

Mr. Mayur Patel has 18 years of work experience
including investment management and research
experience of more than 10 years. Prior to joining
360 ONE Asset Management Limited (formerly
known [IFL Asset Management Limited), he
managed equity portfolios of DSP BlackRock Equity
Savings Fund and MIP Fund at DSP BlackRock
Investment Managers (a joint venture between
BlackRock and the DSP Group in India). Mr. Patel
joined DSP BlackRock in 2013 as an Equity Analyst
responsible for origination and dissemination
of ideas across energy, industrials and utilities
sectors. Earlier he was associated with Spark
Capital as Lead Analyst, Energy in their Institutional
Equities division and has also worked with Tata
Motors and CRISIL. He is a Chartered Accountant
and a CFA charter holder.

Fund Details

Date of Allotment  : October 30, 2014
Bloomberg Code IIFGRRG IN

Benchmark Index : S&P BSE 500 TRI

Plans Offered Regular & Direct

Options Offered : Growth & IDCW
Minimum Application : ¥1,000 and in multiples of
New Purchase %1 thereafter

Additional Purchase :<1,000 and in multiples of
%1 thereafter

Weekly SIP Option* :%1,000 per instalment for
a minimum period of 6

weeks - Every Tuesday
Fortnightly :%1,000 per instalment for

SIP Option* a minimum period of 6
fortnights - 2@ and 16"
of every month

Monthly SIP Option 31,000 per instalment for
a minimum period of 6

months - Any date 1% to
28" (Default - 7t of every
month)

Quarterly SIP Option ‘31,000 per instalment for
a minimum period of 6
quarters- Any date 1¢ to
28" (Default - 7'

Entry Load NIL

Exit Load 1% - if redeemed /switched
out, on or before 12
months

from the date of allotment
w.e.f April 02, 2019.

Dematerialization : D-Mat Option Available
Por!:folio Turnover .4 40 times
Ratio

*Weekly and Fortnightly SIP frequencies are not
available on BSE STAR MF Platform

NAV as on April 30,2024

Regular - Growth 1 ¥43.2872
Regular - IDCW : ¥38.3002
Direct - Growth 1 48.4922

Direct - IDCW 1 ¥47.9976
AUM as on April 30,2024

Net AUM . %7,057.75 crore

Monthly Average AUM : ¥ 7,015.68 crore

Total Expense Ratio

Regular Plan : 1.80% p.a.
Direct Plan 1 0.87%p.a.

Total Expense Ratio is as on the last business day
of the month.

Volatility Measures

Fund Benchmark
z::ﬁ:;sed) 12.81% 13.21%
Sharpe Ratio 1.08 0.97
Portfolio Beta 0.89 1.00
R Squared 0.84 NA
Treynor 1.30 1.07

May 2024

Portfolio as on April 30,2024 Sector Allocation™”

Company Name Sector %At:se"::t Financial Services 31.06%
ile and Auto C 15.18%
Equity & Equity Related Total Telecommunication | EEEEG_—_G—G_ 11.34%
HDFC Bank Limited Financial Services 8.49 Information Technology NN 9.22%
Capital Goods  —" 7.
ICICI Bank Limited Financial Services 7.53 o Gas&cﬂns:r::;e ::elz 5776;8%
Tata Motors Limited A“tocrg"mbggje”rf’ts’*“to 7.10 rower 5574
NTPC Limited [ — 550 Construction NN 4.49%
Chemicals Wl 2.16%
Infosys Limited Information Technology 5.44 Healthcare B 1.89%
Indus Towers Limited Telecommunication 5.06 Services W 1.79%
Bharti Airtel Limited Telecommunication 4.50 Consumer Services Wl 1.70%
. ; Consumer Durables B 1.67%
Larsen & Toubro Limited Construction 4.49
Cholamandalam Investment and Finance ) ) 0% 5% 10% 1% 20%  25%  30%  35%
Financial Services 3.92 AASector allocation as per AMFI classification

Company Ltd

A o Automobile and Auto
Misifierrem St Wi Il (inied Components S Market Capitalisation wise Exposure

Coal India Limited Oil Gas & Consumable Fuels 3.46

Small Cap
State Bank of India Financial Services 3.24 13»37%\
Axis Bank Limited Financial Services 3.20
- . L Automobile and Auto
Sona BLW Precision Forgings Limited 2.87
Components
Cyient Limited Information Technology 2.64
REC Limited Financial Services 2.53
Cummins India Limited Capital Goods 2.33 Mid Cap
Oil & Natural Gas Corporation Limited Oil Gas & Consumable Fuels 2.30 22.12% L?;,g?;;p
.74%
APL Apollo Tubes Limited Capital Goods 217 a. Large Cap Companies: 1st-100th company in terms of full market capitalization
n n n P A b. Mid Cap Companies: 101st -250th company in terms of full market capitalization
Sumitomo Chemical India Limited Chemicals 216 c. Small Cap Companies : 251st company onwards in terms of full market
Aavas Financiers Limited Financial Services 2.14 capitalization The consolidated list of stocks in terms of full market capitalization
is as per the list uploaded by AMFI, in terms of clause 2.7.1 of SEBI Master
Divi's Laboratories Limited Healthcare 1.89 Circular SEBI/HO/IMD/IMD-PoD-1/P/CIR/2023/74 dated May 19, 2023.
A
CMS Info System Limited Services 179 As of April 30, 2024

Info Edge (India) Limited Consumer Services 1.70 NAV Movement (Since Inception) Rebased to 100

Crompton Greaves Consumer Electricals

Limited Consumer Durables 1.67 ——360 One Focused Equity Fund - Reg - Growth ~ ==——=S&P BSE 500 TRI
Vodafone Idea Limited Telecommunication 1.65 480

Astra Microwave Products Limited Capital Goods 1.60 ::2

Samvardhana Motherson International Limited Auto&c::gs:en’gs,&uto 1.55 330

Welspun Corp Limited Capital Goods 1.37 0

Tata Technologies Ltd Information Technology 1.14 i:g

Bharti Airtel Limited Telecommunication 0.14 130

18':; :;::i 9090214 800::»14 Jan-16  Mar-17  May-18  Jul-19 Sep-20  Nov-21  Feb-23  Apr24
Sub Total 0.01

Net Receivables / (Payables) 0.75

Portfolio Total 100.00

Scheme Performance

Scheme Performance Last1year PTPR) Last3years PTP () Last5years PTP(R) SinceInception PTP ()
360 ONE Focused Equity Fund - Reg - Growth 39.37% 13,975 21.75% 18,056 22.04% 27,098 16.66% 43,287
360 ONE Focused Equity Fund - Dir - Growth 40.74% 14,114 23.02% 18,628 23.46% 28,715 18.07% 48,492
Benchmark* 38.63% 13,900 20.44% 17,481 18.19% 23,088 14.35% 35,773
Additional Benchmark** 23.44% 12,366 16.52% 15,827 15.13% 20,245 12.48% 30,583

Past performance may or may not be sustained in future. Different plans shall have different expense structure. Point to Point (PTP) returns in ¥ is based on standard
investment of ¥10,000; Since Inception date is 30 October 2014; *S&P BSE 500 TRI; **S&P BSE Sensex TRI; Managed by the fund manager since 11 November 2019. The
performance of the scheme is benchmarked to the Total Return variant of the Index

SIP - If you had invested 310,000 every month

Scheme / Benchmark Last 1 year Last 3 years Last 5 years Since Inception
Total Amount Invested ) 1,20,000 3,60,000 6,00,000 11,30,000
Total Value as on April 30, 2024 }) 1,43,326 5,03,650 10,88,630 29,20,880
Returns 38.05% 23.10% 24.08% 19.28%
Total Value of Benchmark: S&P BSE 500 TRI () 1,42,738 4,95,083 10,51,406 26,13,868
Benchmark: S&P BSE 500 TRI 37.05% 21.86% 22.64% 17.07%
Total Value of Additional Benchmark: S&P BSE Sensex TRI () 1,33,647 4,54,170 9,33,153 23,68,629
Additional Benchmark: S&P BSE Sensex TRI 21.82% 15.71% 17.72% 15.11%

(Inception date :30-Oct-2014) (First Installment date :01-Dec-2014)

Source: MFI Explorer; Above returns are calculated assuming investment of ¥10,000/- on the 1st working day of every month. CAGR return are computed after accounting
for the cash flow by using XIRR method (investment internal rate of return) for Regular Plan -Growth option. The above investment simulation is for illustrative purposes only
and should not be construed as a promise on minimum returns and safeguard of capital. Managed by the fund manager since November 11, 2019

The performance of the scheme is benchmarked to the Total Return variant of the Index.

Scheme Risk-0-Meter Benchmark Risk-O-Meter
THIS PRODUCT IS SUITABLE FOR INVESTORS WHO ARE SEEKING*
« Capital appreciation over long term; deme’mud%l sorate | Motdter..
« Investment predominantly in equity and equity related instruments. \p High b, .e.‘o‘u"\o High'*s, b
657 %

*Investors should consult their financial advisers if in doubt about
whether the product is suitable for them.
#With effect from November 05, 2018, Triparty Repo has
replaced CBLOs for all schemes with provisions to invest in CBLO. Riskometer
Investors understand that their S&P BSE 500 TRI
principal will be at Very High Risk

Low
on
e M

Riskometer

| Fund investments are subject to market risks, read all scheme related documents carefully.
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(An open - ended dynamic equity scheme investing across large cap, mid cap and small cap stocks)
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Investment Objective
The investment objective of the scheme is to

% to Net

Financial Services

360
<

Portfolio as on April 30, 2024 Sector Allocation™”

25.62%

generate long-term capital appreciation by Company Name Sector 2
X y X X X Assets Capital Goods  EEG— 11.05%
primarily investing in equity and equity related 5 5 ile and Auto C 10.43%
securities across the entire market capitalization ~ EQuity & Eqm.ty .Related Total . : . 10.00%
range and investing the remaining portion in debt ~ HDFC Bank Limited Financial Services 7.30 Telecommunication  mmm— 8.51%
and money market instruments. However, there can ICICI Bank Limited Financial Services 5.08 Healthcare mmmmmm 4.52%
be no assurance or guarantee that the investment Tata Motors Limited Automobile and Auto 5.08 Consumer Durables . 4.26%
objective of the scheme would be achieved. ata Motors Limite! Components ' Power - 4.15%
Bh: i Ai Limi Te H 9 7 Consumer Services . 2.99%
Fund Manager Mr. Mayur Patel antiAiniel ”T"t,ed elecomm“n@atfon Shifd Construction mmm 2.96%
- Indus Towers Limited Telecommunication 3.72 Oil Gas & Consumable Fuels mmm 2.90%
Mr. M.ayur. Patel has 18 years of work experience  NTPC Limited Power 3.41 Chemicals mm 1.84%
l:;;g:gfc;ngf?r:;nih;a?ggyegf:t P?ir(])dr t(r)ejsoeii:;g Dixon Technologies (India) Limited Consumer Durables 3.24 F"‘“M“"i"“’:::’:;';:i’:; : 11:31:
360 ONE Asset Management Limited (formerly gg:::r;:;?tadlam v e e AT Financial Services 3.06 Media, Entertainment & Publication mm 1.50%
= Services W 1.14%
knoyvn\\FLAS§etManagement lelted),h.emana.ged Infosys Limited Information Technology 3.01
equity portfolios of DSP Black Rock Equity Savings L & Toubro Limited S —— 206 0% 5%  10% 15%  20% 30%
Fund and MIP Fund at DSP BlackRock Investment arsen. . QUDIOIRIMItE . On§ 8] Io.n : AASector allocation as per AMFI classification
Managers (a joint venture between BlackRock  REC Limited Financial Services 2.39
and the DSP Group in India). Mr. Patel joined DSP  Axis Bank Limited Financial Services 2.18 Market Capitalisation wise Exposure
BlackRock in 2013 as an Equity Analyst responsible  Suven Pharmaceuticals Limited Healthcare 2.12 Small Cap
for origination and dissemination of ideas across  Netweb Technologies India Limited Information Technology 2.05 23.14%
energy, industrials and utilities sectors. Earlier he o o Automobile and Auto R
was assqciateq with ‘Spa?rk Capita.l as Le?d Anatyst, Motherson Sumi Wiring India Limited oS 2.05
Energy in their Institutional Equities division and  symitomo Chemical India Limited Chemicals 1.94
has also worked with Tata Motors and CRISIL. He is Hitachi Energy India Limited Capital Goods 177
a Chartered Accountant and a CFA charter holder. ’
. . Fast Moving Consumer
. Doms Industries Limited Goods 1.71
Fund Details - . L Automobile and Auto
Sona BLW Precision Forgings Limited 1.71
Date of Allotment :June 30, 2023 Components Large Cap
Bloomberg Code ‘- Capital Small Finance Bank Limited Financial Services 1.60 Mid Cap 49.38%
Benchmark Index : S&P BSE 500 TRI Samvardhana Motherson International Limited Rugieslb e Ao 1.60 23.02%
Plans Offered : Regular & Direct Components Large Cap C es: 1st-100th int £ full market lizat
Options Offered - Growth & IDCW Vst Beeliens Iimniies) T e ——— 1.59 a. Large Cap Companies: 1st - company in terms of full market capitalization
' R . . L . b. Mid Cap Companies: 101st-250th company in terms of full market capitalization
New Purchase :%1,000 and in multiples of Te_Ch Mahindra Limited - — “nformatlon Technology 1.59 c. Small Cap Companies : 251st company onwards in terms of full market
1 thereafter Oil & Natural Gas Corporation Limited Oil Gas & Consumable Fuels 1.58 capitalization The consolidated list of stocks in terms of full market capitalization
Additional Purchase :%1,000 and in multiples of State Bank of India Financial Services 1.57 is as per the list uploaded by AMFI, in terms of clause 2.7.1 of SEBI Master
Weokly SIP Option** : tohoegeaftgr lment CG Power and Industrial Solutions Limited Capital Goods 1.56 Circular SEB\/HO/IMD/\MD—PoD—1/P/C\R/2023/74 dated May 19, 2023
eelly ption™ a r%inimzen: ‘;:esri;ni?é or Hindustan Aeronautics Limited Capital Goods 1.56 "As of April 30, 2024
weeks - Every Tuesday Hindalco Industries Limited Metals & Mining 1.58
Fortnightly :%1,000 per instalment for Kirloskar Oil Engines Limited Capital Goods 1.53
SIP Option** a minimum period of 6 Serezae (el Ui Media, Ent‘erta?mment & 1.50
fortnights - 2" and 16 Publication
of every month Dr. Lal Path Labs Limited Healthcare 1.44
Monthly SIP Option :31,000 per instalment for Aavas Financiers Limited Financial Services 1.42
aminimum period of 6 Jubilant Foodworks Limited Consumer Services 1.40
- st
zm;?(tgsf Aﬂy d;hteg to Cyient Limited Information Technology 1.39
etault - oT even
month) Y APL Apollo Tubes Limited Capital Goods 1.37
Quarterly SIP Option : 21,000 per instalment for Vodafone Idea Limited Telecommunication 1.33
a minimum period of 6 Coal India Limited Oil Gas & Consumable Fuels 1.32
quarters- Any date 1*' to Welspun Corp Limited Capital Goods 1.16
Entry Load i?['(Defau“J‘"’ CMS Info System Limited Services 1.14
ntry Loa : T )
Exit Load For redemption/switchout HCL Technologies Limited . - Informatlc.m Techhology 1.05
of units before 365 days Computer Age Management Servme§ Limited Financial Services 1.04
from the date of allotment Qrompton Greaves Consumer Electricals Consumer Durables 1.02
- 1% of the applicable NAV 'E)‘F”,"‘ef N s Limited Heatth 097
For redemption/switched- ivi's Laboratories Limite ealthcare .
out of units on or after 365 Tata Technologies Ltd Information Technology 0.94
days from the date of Timken India Limited Capital Goods 0.92
o allotment - NIL Escorts Kubota Limited Capital Goods 0.85
[P)er;\fatl?n:llzatlon : D-Mat Option Available JSW Energy Limited Power 0.74
R::ioo 10 TUFNOVEr . - times Astra Microwave Products Limited Capital Goods 0.32
**Weekly and Fortnightly SIP frequencies are not StiBNlofal 935;;
available on BSE STAR MF Platform TREPS## :
Sub Total 3.28
NAV as on April 30,2024 Net Receivables / (Payables) 1.18
Regular - Growth 13.1915 Portfolio Total 100.00
Regular - IDCW 313.1915 . i
Direct - Growth 7 13.3600 . Scheme Risk-0-Meter Benchmark Risk-O-Meter
Direct - IDCW 7 13.3600 THIS PRODUCT IS SUITABLE FOR INVESTORS WHO ARE SEEKING

« Capital appreciation over long term; o Mo < [Moder
) : . . ) ra a ra o
« Investment predominantly in equity and equity related instruments ot High'et e High'es,

AUM as on April 30, 2024

e e\
across market capitalization. o ) oY g
Net AUM ¥ 501.94 crore S ) RS >
Monthly Average AUM % 458.65 crore *Investors should consult their financial advisers if in doubt about kS Fy

whether the product is suitable for them.
#**With effect from November 05, 2018, Triparty Repo has
replaced CBLOs for all schemes with provisions to invest in CBLO

Riskometer
S&P BSE 500 TRI

Riskometer

Total Expense Ratio
o Investors understand that their
2.34% p.a. principal will be at Very High Risk

0.45% p.a.

Regular Plan
Direct Plan

Total Expense Ratio is as on the last business
day of the month.

Volatility Measures

Fund Benchmark
(S/::;\B:Esed) N N
Sharpe Ratio NA NA
Portfolio Beta NA NA
R Squared NA NA
Treynor NA NA
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| Fund investments are subject to market risks, read all scheme related documents carefully.




(Formerly known as IIFL Quant Fund)

360 ONE QUANT FUND 260
pr

(An open-ended equity scheme investing based on quant theme)

Investment Objective

The investment objective of the scheme is to
generate long term capital appreciation for
investors from a portfolio of equity and equity
related securities based on a quant theme.
However, there can be no assurance or guarantee
that the investment objective of the Scheme would
be achieved.

Fund Manager Mr. Parijat Garg

Mr. Parijat has over 16 years of experience in the
financial services industry including algorithmic
trading, stock broking and financial data services.
Prior to joining 360 ONE Asset Management Limited
(formerly known IIFL Asset Management Limited),
he was associated with Quadeye Securities LLP
as a portfolio manager and prior to that, he has
worked with Tower Research Capital (India) as
a quant analyst. Mr. Garg is a computer science
engineer from IIT Bombay and a CFA charter
holder.

Fund Details

Date of Allotment : November 29, 2021
Bloomberg Code -
Benchmark Index : S&P BSE 200 TRI

Plans Offered : Regular & Direct

Options Offered : Growth & IDCW
Minimum Application : 1,000 and in multiples of
New Purchase %1 thereafter

Additional Purchase :31,000 and in multiples of
%1 thereafter

Weekly SIP Option* :31,000 per instalment for
a minimum period of 6
weeks - Every Tuesday

Fortnightly :%1,000 per instalment for

SIP Option* a minimum period of 6
fortnights - 2™ and 16
of every month

Monthly SIP Option :%1,000 per instalment for
a minimum period of 6
months - Any date 1¢ to
28" (Default - 7" of every
month)

Quarterly SIP Option :%1,000 per instalment for
a minimum period of 6
quarters- Any date 1¢' to
28" (Default - 7*)

Entry Load :NIL

Exit Load : 1% - if redeemed /switched
out, on or before 12 onths
from the date of allotment

Dematerialization : D-Mat Option Available
Por!:follo Turnover . g5 times
Ratio

*Weekly and Fortnightly SIP frequencies are not
available on BSE STAR MF Platform

NAV as on April 30,2024

Regular - Growth 0 ¥16.9929
Regular - IDCW . 16,9929
Direct - Growth % 17.4755
Direct - IDCW . 317.4755

AUM as on April 30, 2024

Net AUM 1 ¥176.92 crore
Monthly Average AUM : % 158.22 crore

Total Expense Ratio

Regular Plan : 1.83%p.a.
Direct Plan 1 0.43%p.a.

Total Expense Ratio is as on the last business
day of the month.

Volatility Measures

Fund Benchmark
(S/::;\E’:Esed) N N
Sharpe Ratio NA NA
Portfolio Beta NA NA
R Squared NA NA
Treynor NA NA

May 2024

Portfolio as on April 30,2024 Sector Allocation™”

% to Net
Sy NEme Saetier Assets Financial Services G 26.00%
Equity & Equity Related Total Capital Goods NG 16.41%
Hindustan Aeronautics Limited Capital Goods 4.74 Automobile and Auto Components N 12.35%
Oracle Financial Services Software Limited Information Technology 4.30
- - - — - Healthcare NN 9.65%
Indian Oil Corporation Limited Oil Gas & Consumable Fuels 4.13
Power Finance Corporation Limited Financial Services 3.93 Information Technology NN 5.86%
Bharat Electronics Limited Capital Goods 3.85 Oil Gas & Consumable Fuels NN 7.30%
REC Limited Financial Services 3.82 Fast Moving Consumer Goods NN 7.07%
Bajaj Auto Limited Automobile and Auto 3.67 Consumer Durables NN 3.59%
Components
Zydus Lifesciences Limited Healthcare 3.65 Realty NN 3.45%
Dixon Technologies (India) Limited Consumer Durables 3.59 Diversified Wl 2.22%
Macrotech Developers Limited Realty 3.45 Chemicals [l 1.85%
LIC Housing Finance Limited Financial Services 3.22 0% 5% 1% 15%  20%  25%  30%
Coal India Limited Oil Gas & Consumable Fuels 3.17
i AASector allocation as per AMFI classification
Samvardhana Motherson International Limited Auto&c;?gina;i?uto 3.13 P I
HDFC Asset Management Company Limited Financial Services 3.12
Aurobindo Pharma Limited Healthcare 2.98 Market Ca alisation wise Exposure
Muthoot Finance Limited Financial Services 2.91 Large Cap
i Mid Cap
Colgate Palmolive (India) Limited == Mog;iélsonsumer 2.86 50.65% 48.11%
TVS Motor Company Limited (IiEelEl Erel (AL 2.84
Components
Bharat Forge Limited eigeslD el A 2.70
Components
I(lil(?l Lombard General Insurance Company Financial Services 268
Limited
Supreme Industries Limited Capital Goods 2.50
Polycab India Limited Capital Goods 2.47
Persistent Systems Limited Information Technology 2.37
Cholamandalam Investment and Finance : X . a. Large Cap Companies: 1st -100th company in terms of full market capitalization
Company Ltd Financial Services 2.28 b. Mid Cap Companies: 101st -250th company in terms of full market capitalization
P P . . c. Small Cap Companies : 251st company onwards in terms of full market
3M India Limited Dlv_erSICﬁ:ed 222 capitalization The consolidated list of stocks in terms of full market capitalization
ITC Limited Fast Movmg I 2.21 is as per the list uploaded by AMFI, in terms of clause 2.7.1 of SEBI Master
. L Goods Circular SEBI/HO/IMD/IMD-PoD-1/P/CIR/2023/74 dated May 19, 2023.
Syngene International Limited Healthcare 2.20 AAS of April 30, 2024
Coforge Limited Information Technology 2.19
APL Apollo Tubes Limited Capital Goods 216 NAV Movement (Since Inception) Rebased to 100
HDFC Life Insurance Company Limited Financial Services 2.05
Bajaj Finance Limited Financial Services 2.00 ———3600ne Quant Fund - Reg - Growth  ——S&P BSE 200 TRI
Procter & Gamble Hygiene and Health Care Fast Moving Consumer 180
roc 2.00 170
Limited Goods 150
Bayer Cropscience Limited Chemicals 1.85 150
Torrent Pharmaceuticals Limited Healthcare 0.83 140
Astral Limited Capital Goods 0.70 o
Sub Total 98.75 i;z
TREPS## 1.38 .
Sub Total 1.38 8
Nov-21  Mar-22 Jun-22 Sep-22 Dec-22 Mar-23 Jul-23 Oct-23 Jan-24 Apr-24
Net Receivables / (Payables) -0.13
Portfolio Total 100.00

Scheme Performance

Scheme Performance Last1year PTPR) Last3years PTP(R) Last5years PTP () Since Inception PTP(])
360 ONE Quant Fund - Reg - Growth 62.34% 16,299 - = = = 24.50% 16,993
360 ONE Quant Fund - Dir - Growth 64.26% 16,493 = = = = 25.95% 17,476
Benchmark* 36.25% 13,660 = = = = 16.41% 14,444
Additional Benchmark** 23.44% 12,366 = = = = 12.78% 13,376

Past performance may or may not be sustained in future. Different plans shall have different expense structure. Point to Point (PTP) returns in ¥ is based on standard
investment of ¥10,000; Since Inception date is 29 November 2021; *S&P BSE 200 TRI; **S&P BSE Sensex TRI; Managed by the fund manager since 29 November 2021. The
performance of the scheme is benchmarked to the Total Return variant of the Index.

SIP - If you had invested 310,000 every month

Scheme / Benchmark Last 1 year Last 3 years Last 5 years Since Inception
Total Amount Invested (%) 1,20,000 NA NA 2,90,000
Total Value as on April 30, 2024 }) 1,565,236 NA NA 4,46,215
Returns 58.81% NA NA 38.45%
Total Value of Benchmark: S&P BSE 200 TRI ]) 1,41,811 NA NA 3,81,500
Benchmark: S&P BSE 200 TRI 35.47% NA NA 23.54%
Total Value of Additional Benchmark: S&P BSE Sensex TRI (%) 1,33,647 NA NA 3,565,130
Additional Benchmark: S&P BSE Sensex TRI 21.82% NA NA 17.09%

(Inception date :29-Nov-2021) (First Installment date :01-Dec-2021)

Source: MFI Explorer; Above returns are calculated assuming investment of ¥10,000/- on the 1st working day of every month. CAGR return are computed after accounting
for the cash flow by using XIRR method (investment internal rate of return) for Regular Plan -Growth option. The above investment simulation is for illustrative purposes only
and should not be construed as a promise on minimum returns and safeguard of capital. Managed by the fund manager since 29 November 2021. The performance of the
scheme is benchmarked to the Total Return variant of the Index.

Scheme Risk-0O-Meter Benchmark Risk-0-Meter
THIS PRODUCT IS SUITABLE FOR INVESTORS WHO ARE SEEKING*
« Capital appreciation over long term; o [Moaa: Mo
« Investment predominantly in equity and equity related instruments “ a\”‘w High'et, s B\Aed"“ Higateq,
based on quant model o Yoy o Sy

kS &

A z

*Investors should consult their financial advisers if in doubt about s "9;: N %:;
whether the product is suitable for them. 3 g 3 g
#*With effect from November 05, 2018, Triparty Repo has Riskometer Riskometer

replaced CBLOs for all schemes with provisions to invest in CBLO. Investors understand that their S&P BSE 200 TRI
principal will be at Very High Risk

| Fund investments are subject to market risks, read all scheme related documents carefully.




Formerly known as IIFL ELSS NIFTY 50 Tax Saver Index Fund)
An open-ended Passive Equity Linked Saving Scheme with a statutory lock-in period of 3 years and tax benefit,
replicating/tracking the Nifty 50 index)

360 ONE ELSS TAX SAVER NIFTY 50 INDEX FUND 7;‘238
2

Investment Objective Portfolio as on April 30, 2024 Portfolio as on Ap

The investment objective of scheme is to invest in

stocks comprising the Nifty 50 Index in the same  Company Name Sector % to Net Company Name % to Net
proportion as in the Index to achieve returns equivalent Assets - - Assets
to the Total Returns Index of Nifty 50 Index (subject Equity & Equity Related Total qu_nty & Eqult_y Re_la_ted Total
to tracking error), while offering deduction on such ~ HDFC Bank Limited Financial Services 11.44 Divi's Laboratories Limited Healthcare 0.51
investment made in the scheme under section 80C of Reliance Industries Limited Oil Gas & Consumable Fuels 9.93 LTIMindtree Limited Information Technology 0.43
the Incometax Act, 1961. It also seeks to distribute ICICI Bank Limited Financial Services 8.08 Sub Total 99.68
income periodically depending on distributable surplus.  Infosys Limited Information Technology 5.07 TREPS## 0.37
There is no assurance or guarantee that the investment Larsen & Toubro Limited Construction 4.25 Sub Total 0.37
objective of the Scheme would be achieved Investments ~ Tata Consultancy Services Limited Information Technology 3.87 Net Receivables / (Payables) -0.05
in this scheme would be subject to a statutory lock-in ITC Limited Fast Moving Consumer Goods 3.86 Portfolio Total 100.00
of 3 years from the date of allotment to avail Section Bharti Airtel Limited Telecommunication 3.44 . AR
30C benefits. Axis Bank Limited Financial Services 3.31 Sector Allocation
. State Bank of India Financial Services 3.17 Financial sa.18%
Fund Manager Mr. Parljat Garg Kotak Mahindra Bank Limited Financial Services 2.39 Oil Gas & C Fuels* 12.65% o
Mr. Parijat has over 16 years of experience in the Mahindra & Mahindra Limited Automobile and Auto Components 2.07 ion Te - 12.28%
financial services industry including algorithmic trading, ~ Hindustan Unilever Limited Fast Moving Consumer Goods 1.99 Fast Moving Consumer Goods* mmmmmmmmm 5.015
stock broking and financial data services. Prior to joining Bajaj Finance ‘Llr‘mted Fmanclal Services 1.93 and Auto C i 7.76%
360 ONE Asset Management Limited (formerly known Tata Mgtors Limited Automobile and Auto Components 1.78 Construction mmmmm 4.25%
IIFL Asset Management Limited), he was associated NG Himited Rower; 73 . o
X 8 ! R Maruti Suzuki India Limited Automobile and Auto Components 1.69 Metals & Mining . 3.95%
with Quadeye Securities LLP as a portfolio manager and BT e ARES r—— e Telecommunication EEEE 3.44%
prior to that, he has worked with Tower Research Capital Limited ealthcare Power mmm 3.10%
(India) as a quant analyst. Mr. Garg is a computer Titan Company Limited Consumer Durables 1.50 Consumer Durables WM 2.80%
science engineer from IIT Bombay and a CFA charter ~ HCL Technologies Limited Information Technology 1.45 construction M:mr,'als .-02;4%
holder Power Grid Corporation of India ervices -97%
otaer. Limited Power 1.38 0% 5%  10% 15% 20% 25% 30%  35%
. Tata Steel Limited Metals & Mining 1.36 AASector allocation as per AMFI classification
Fund Details Asian Paints Limited Consumer Durables 1.30 *Top 4 sectors exposure as a % of NAV
Date of Allotment : December 28, 2022 UltraTech Cement Limited Construction Materials 1.15
- PRI
Bloomberg Code - e S e Ol Gas & Consumable Fuels 1.10 Group Allocation
NIFTY I Lt
:lenchg;rk I:dex . 'I;‘epll—larség ;iect Coal India Limited Oil Gas & Consumable Fuels 1.04 Group Name % of NAV
oar!s Oe:: d 8 Bajaj Auto Limited Automobile and Auto Components 1.01 HDFC 12.06%
ptions Offere : Growth & IDCW Indusind Bank Limited Financial Services 1.00 Mukesh Ambani 9.03%
Minimum Application %500 and in multiples of Adani Ports and Special Economic E—— e ukesh Ambani e
New Purchase* ¥500 thereafter Zone Limited Tata 9.21%
Additional Purchase* :¥500 and in multiples of Hindalco Industries Limited Metals & Mining 0.94 cicl 8.08%
%500 thereafter Nestle India Limited Fast Moving Consumer Goods 0.90 5.82%
Weekly SIP Option* 500 per instalment for Grasim Industries Limited Construction Materials 0.89 PSU 82k
a minimum period of 12 Bajaj Finserv Limited Financial Services 0.88 Infosys 5.07%
_weeks - Every Tuesday JSW Steel Limited Metals & Mining 0.84 L&T 4.68%
Fortnightly :%500 per |nstalment for Tech Mahindra Limited Information Technology 0.80
SIP Option** aminimum pedrlod of LQ Adani Enterprises Limited Metals & Mining 0.80 A Top 7 groups exposure as a % of NAV
ft;rtmghts B chand 16 Dr. Reddy's Laboratories Limited Healthcare 0.76 [ J
_of every mon Cipla Limited Healthcare 0.74 NAV Movement ce Inception) R sed to 100
Monthly SIP Option : z“?ﬁj&?:;\ﬂg:iﬂzn&f?; Shriram Finance Limited Financial Services 0.71 3
months - Anp date 1% to Tata Consumer Products Limited Fast Moving Consumer Goods 0.70 ——360 One ELSS Tax Saver Nifty 50 Index Fund - Reg - Growth  ——NIFTY 50 TRI
ogih (Defaultvf 7t of ever Wipro Limited Information Technology 0.65 130
Y SBI Life Insurance Company . 125
month) Limited Financial Services 0.65
Quarterly SIP Option  © Y500 per instalment for Eicher Motors Limited Automobile and Auto Components 0.63 120
a minimum period of 12 HDFC Life Insurance Company = al Servi 0.62 115
quarters- Any date 1% to Limited ‘ inancial Services ! i
28t (Default - 7t) Apo_tto Hospitals Enterprise Healthcare 0.60
Entry Load oNIL Limited _ : 105
Exit Load INIL S:ro !\tllgul)c?rp ng\ted . Automobile and Auto Components 0.59 100
Dematerialization : D-Mat Option Available Lm?i;zd etroleum Corporation Oil Gas & Consumable Fuels 0.58 95
Tracking Error Rggular Plan: O'OSM’ Britannia Industries Limited Fast Moving Consumer Goods 0.56 90
Tracking Error Direct Plan: 0.08% Dec-22 Mar-23 May-23 Jul-23 Sep-23 Dec-23 Feb-24 Apr-24
Por.tfolio Turnover . 0.10 times
Ratio
*(subject to lock-in-period of 3 years from the date of
allotment) Scheme Performance
**Weekly and Fortnightly SIP frequencies are not
available on BSE STAR MF Platform Scheme Performance Last1year PTPR) Last3years PTP(R) Last5years PTP () Since Inception PTP(R)
Tracking Differen i E
ac g erence ?%Oro(?/vl\ig ELSS Tax Saver Nifty 50 Index - Reg 25.60% 12,584 _ _ _ _ 18.07% 12,492
1 Year Since Inception 360 ONE ELSS Tax Saver Nifty 50 Index - Dir , .
Regular ‘ Direct Regular ‘ Direct - Growth 25.92% 12,616 - = - - 18.36% 12,534
0.74% ‘ 0.49% 0.77% ‘ 0.52% Benchmark* 26.51% 12,676 - - - - 19.02% 12,628
Additional Benchmark** 26.64% 12,689 = = = = 19.07% 12,635
NAV as on Apnl 30, 2024 Past performance may or may not be sustained in future. Different plans shall have different expense structure. Point to Point (PTP) returns in " is based on standard investment
Regul G h . 712.4993 of ¥10,000; Since Inception date is 28 December 2022; *Nifty 50 TRI; **S&P BSE Sensex 50 - TRI; Managed by the fund manager since 28 December 2022. The performance
egular - Growt| of the scheme is benchmarked to the Total Return variant of the Index.
Regular - IDCW 1 ¥12.4923
Direct - Growth 1 12,5342 .
Direct - IDCW 12,5342 SIP - If you had invested 310,000 every month
AUM as on April 30, 2024
P 1 Scheme / Benchmark Last 1 year Last 3 years Last 5 years Since Inception
Net AUM H 4.37
° | Tea87crore Total Amount Invested () 1,20,000 NA NA 1,60,000
Monthly Average AUM * %63.54 crore Total Value as on April 30, 2024(3) 1,35,129 NA NA 1,86,465
Total E Rati Returns 24.27% NA NA 23.70%
otal Expense hatio Total Value of Benchmark: NIFTY 50 TRI ®) 1,35,650 NA NA 1,87,458
Regular Plan . 0.52%p.a. Benchmark: NIFTY §0 TRI 25.13% NA NA 24.60%
Direct Plan . 0.27% p.a. Total Value of Additional Benchmark: S&P BSE Sensex 50 - TRI (%) 1,33,647 NA NA 1,84,131
Additional Benchmark: S&P BSE Sensex 50 - TRI 21.82% NA NA 21.60%
Total Expense Ratio is as on the last business (Inception date :28-Dec-2022) (First Installment date :01-Dec-2022)
day of the month. Source: MFI Explorer; Above returns are calculated assuming investment of 310,000/~ on the 1st working day of every month. CAGR return are computed after accounting
- for the cash flow by using XIRR method (investment internal rate of return) for Regular Plan -Growth option. The above investment simulation is for illustrative purposes only
11l u and should not be construed as a promise on minimum returns and safeguard of capital. Managed by the fund manager since ecember . The performance of the
Volatility Measures d should not b trued ini d saf d of tal. M d by the fund i 28 D ber 2022. Th fi f thi
scheme is benchmarked to the Total Return variant of the Index.
Fund Benchmark .
Gl B THIS lPRODUCT‘IS'SUITABLE FOR INVESTORS WHO ARE SEEKING Scheme Risk-O-Meter Benchmark Risk-O-Meter
n - lised NA NA « Capital appreciation over long term;
(Annuallse _) « Investment in stocks comprising the Nifty 50 Index in the same - -
Sharpe Ratio NA NA proportion as in the index to achieve returns equivalent to the Total
Portfolio Beta NA NA returns
Index of Nifty 50 Index, subject to tracking error while offering deduction
RS d NA NA . !
quare under Section 80C of IT Act, 1961,
Treynor NA NA
*Investors should consult their financial advisers if in doubt about Riskometer Riskometer
::he‘ther the prOdUCt is suitable for them. X Investors understand that their NIFTY 50 TRI
With effect from November 05, 2018, Triparty Repo has principal will be at Very High Risk

replaced CBLOs for all schemes with provisions to invest in CBLO.

May 2024 i ents are subject to market risks, read all scheme related documents carefull




360 ONE BALANCED HYBRID FUND

(An open ended balanced scheme investing in equity and debt instruments)

asset

360
<

Investment Objective

The Investment Objective of the fund is to generate
long term capital appreciation/income by investing
in equity and debt instruments. However, there is
no assurance or guarantee that the investment
objective of the Scheme will be achieved. The
Scheme does not assure or guarantee any returns.

Fund Manager
Equity

Mr. Mayur Patel has 18 years of work experience
including investment management and research
experience of more than 10 years. Prior to joining
360 ONE Asset Management Limited (formerly
known [IFL Asset Management Limited), he managed
equity portfolios of DSP BlackRock Equity Savings
Fund and MIP Fund at DSP BlackRock Investment
Managers (a joint venture between BlackRock
and the DSP Group in India). Mr. Patel joined DSP
BlackRock in 2013 as an Equity Analyst responsible
for origination and dissemination of ideas across
energy, industrials and utilities sectors. Earlier he
was associated with Spark Capital as Lead Analyst,
Energy in their Institutional Equities division and
has also worked with Tata Motors and CRISIL. He is
a Chartered Accountant and a CFA charter holder

Mr. Mayur Patel

Fund Manager
Debt

Milan has over 20 years of work experience in the
Fixed Income market. Prior to joining 360 ONE
Asset Management Limited (Formerly Known as
IIFL Asset Management Limited), he was associated
with ITI Asset Management Limited as Fixed
Income Fund Manager for three years. His previous
experience includes working with Darashaw, Birla
Sun-life Securities, Sahara Life Insurance and Zyin
Research Pvt. Ltd. He has done MBA Finance,
B.Com.

Mr. Milan Mody

Fund Details

Date of Allotment
Bloomberg Code
Benchmark Index

: September 25, 2023

Nifty 50 Hybrid

: Composite Debt 50:50
Index

: Regular & Direct

: Growth & IDCW

131000 and in multiples of
%1 thereafter

131000 and in multiples of
%1 thereafter

:%1000 per instalment for
a minimum period of 6
weeks - Every Tuesday

131000 per instalment for
a minimum period of 6
fortnights - 2" and 16"
of every month

131000 per instalment for
a minimum period of 6
months - Any date 1% to
28" (Default - 7" of every
month)

131000 per instalment for
a minimum period of 6
quarters- Any date 1% to
28" (Default - 7*)

:NIL

: - Redemption / switch-out
of 10% of Units alloted on
or before completion
of 12 months from the
date of allotment- NIL
exit load.

- Redemption/ switch out
in excess of the 10% of
Units allotted on or
before completion of 12
months from the date

of allotment -1.00% exit
load.

- Nil - if redeemed /
switched out after 12
months from the date of

Plans Offered
Options Offered
New Purchase
Additional Purchase
Weekly SIP Option**

Fortnightly
SIP Option**

Monthly SIP Option

Quarterly SIP Option

Entry Load
Exit Load

allotment
Dematerialization : D-Mat Option Available
Portfolio Turnover .~ times

’&wgekly and Fortnightly SIP frequencies are not
available on BSE STAR MF Platform

May 2024

Equity Portfolio as on April 30, 2024 Sector Allocation™”

Company Name

Equity & Equity Related Total
HDFC Bank Limited

Tata Motors Limited

ICICI Bank Limited

Indus Towers Limited

Bharti Airtel Limited

NTPC Limited

Dixon Technologies (India) Limited
Infosys Limited

Larsen & Toubro Limited
Cholamandalam Investment and Finance
Company Ltd

Netweb Technologies India Limited
Motherson Sumi Wiring India Limited
Vodafone Idea Limited

Axis Bank Limited

REC Limited

Hitachi Energy India Limited

Suven Pharmaceuticals Limited
Kirloskar Oil Engines Limited
Sumitomo Chemical India Limited

Oil & Natural Gas Corporation Limited
Sona BLW Precision Forgings Limited
CG Power and Industrial Solutions Limited
State Bank of India

Hindustan Aeronautics Limited

Tech Mahindra Limited

Saregama India Limited

Cyient Limited

Vedant Fashions Limited

Capital Small Finance Bank Limited
Dr. Lal Path Labs Limited

Aavas Financiers Limited

Samvardhana Motherson International Limited

Doms Industries Limited

APL Apollo Tubes Limited

Hindalco Industries Limited

Jubilant Foodworks Limited

CMS Info System Limited

Welspun Corp Limited

Divi's Laboratories Limited

Coal India Limited

HCL Technologies Limited

Computer Age Management Services Limited
Crompton Greaves Consumer Electricals
Limited

Escorts Kubota Limited

Timken India Limited

Kirloskar Ferrous Industries Limited
Tata Technologies Ltd

Astra Microwave Products Limited

Sub Total

Debt Portfolio as on April 30, 2024

Name of the Instrument

Debt Instruments

Certificate of Deposit

Canara Bank

Government Securities

7.06% Government of India

7.1% Government of India

7.18% Government of India

5.63% Government of India
Non-Convertible Debentures/Bonds
7.44% Small Industries Dev Bank of India
6.09% Power Finance Corporation Limited
6.4% Jamnagar Utilities & Power Private
Limited

7.9% LIC Housing Finance Limited

7.62% National Bank For Agriculture and Rural
Development

7.95% Sikka Ports and Terminals Limited
8% Bajaj Finance Limited

7.77% HDFC Bank Limited

8.9% Shriram Finance Limited

8.04% Sundaram Finance Limited

7.62% National Bank For Agriculture and Rural
Development

7.46% REC Limited

7.35% Embassy Office Parks REIT

6.75% Sikka Ports and Terminals Limited
8.6% Cholamandalam Investment and Finance
Company Ltd

TREPS##

Sub Total

Net Receivables / (Payables)

Portfolio Total

Sector

Financial Services
Automobile and Auto
Components
Financial Services

Telecommunication
Telecommunication
Power
Consumer Durables
Information Technology
Construction
Financial Services
Information Technology
Automobile and Auto

Components
Telecommunication

Financial Services
Financial Services
Capital Goods
Healthcare
Capital Goods
Chemicals
Oil Gas & Consumable Fuels
Automobile and Auto
Components
Capital Goods
Financial Services
Capital Goods
Information Technology
Media, Entertainment &
Publication
Information Technology
Consumer Services
Financial Services
Healthcare

Financial Services
Automobile and Auto

Components
Fast Moving Consumer

Goods
Capital Goods

Metals & Mining
Consumer Services
Services
Capital Goods
Healthcare
Oil Gas & Consumable Fuels
Information Technology
Financial Services
Consumer Durables
Capital Goods
Capital Goods
Metals & Mining
Information Technology
Capital Goods

Rating

CRISIL A1+

SOVEREIGN
SOVEREIGN
SOVEREIGN
SOVEREIGN

CRISIL AAA
CRISIL AAA

CRISIL AAA
CRISIL AAA
CRISIL AAA

CRISIL AAA
CRISIL AAA
CRISIL AAA
CRISIL AA+
CRISIL AAA

CRISIL AAA

CRISIL AAA
CRISIL AAA
CRISIL AAA

ICRA AA+

% to Net
Assets

3.60
2.64

2.54
1.96
1.95
1.85
1.68
1.66
1.47

1.47
1.07
1.06

1.08
1.01
0.97
0.93
0.89
0.87
0.86
0.84
0.84
0.81
0.79
0.78
0.77

0.73

0.72
0.72
0.69
0.69
0.68

0.67

0.66

0.66
0.64
0.62
0.57
0.57
0.55
0.55
0.53
0.52

0.51

0.48
0.48
0.37
0.35
0.17
47.48

% to Net
Assets

3.76
3.76
11.95
4.50
3.00
226
2.20
32.58
3.73
3.64
3.63
3.01
2.99

2.26
2.25
2.25
1.51
1.50

1.50

1.49
1.48
0.74

0.60
2.81

Financial Services

12.27%
5.74%
5.21%
5.11%
— 4.95%
— 2.19%

— 2.14%

— 1.85%

— 1.47%

— 1.39%

— 1.34%

- 1.01%

= 0.86%

= 0.73%

= 0.66%

= 0.57%

Capital Goods
ile and Auto C

Telecommunication
Consumer Durables
Healthcare

Power

Construction

0il Gas & Consumable Fuels
Consumer Services

Metals & Mining

Chemicals

Media, Entertainment & Publication
Fast Moving Consumer Goods

Services
0% 5% 10% 15%

AASector allocation as per AMFI classification

Market Capitalisation wise Exposure

Small Cap

24.28%___
Mid Cap Large Cap
23.91% 51.85%

For Equity portion only

a. Large Cap Companies: 1st -100th company in terms of full market capitalization
b. Mid Cap Companies: 101st -250th company in terms of full market capitalization
c. Small Cap Companies : 251st company onwards in terms of full market
capitalization The consolidated list of stocks in terms of full market capitalization
is as per the list uploaded by AMFI, in terms of clause 2.7.1 of SEBI Master Circular
SEBI/HO/IMD/IMD-PoD-1/P/CIR/2023/74 dated May 19, 2023.

AAs of April 30, 2024

Composition by Rating”
AA+

Al+
7.78%

4.37%
~ |
6

AAA
3.10%

Sovereign
24.74%

For Debt portion only
MAs of April 30, 2024.

Instrument Wise Composition™

" TREPS/ Net
Certlflcat}e Current
of Deposit Asset
3.76% 4.24%
Govt.
Securities___——— Equity
11.95% 47.48%

NCD/Bonds
32.58%

AAs of April 30, 2024.

Maturity Profile

>7yr 2.26%
>3<=7yr 20.85%
>1<=3yr 21.42%
>0<=1yr 3.76%
0% 5% 10% 15% 20% 25%

AAs of April 30, 2024.

| Fund investments are subject to market risks, read all scheme related documents carefully.




(An open ended balanced scheme investing in equity and debt instruments)

360 ONE BALANCED HYBRID FUND 260
2

NAV as on April 30, 2024

Regular - Growth % 112894 THIS PRODUCT IS SUITABLE FOR INVESTORS WHO ARE SEEKING® Scheme Risk-0-Meter Benchmark Risk-0-Meter
Regular - IDCW . 711.2894 « Capital apprecwatlpn over long term; y B B
« Investment in equity and equity related securities and fixed ate | Moder, ate | Moder,
i . ¥11.3886 oder” Higp'el, ode" High'ey
Direct - Growth : . income instruments ‘x‘%‘e\f igh'®t . q&&\‘m igh % s
Direct - IDCW : ¥11.3886 5 ] 5 ]
. *Investors should consult their financial advisers if in doubt about g Z N Z
AUM as on April 30, 2024 whether the product is suitable for them. s 2 R %
Index of Nifty 50 Index, subject to tracking error while offering deduction < S < S
Net AUM 664,79 ! n n
© crore under Section 80C of IT Act, 1961. Riskometer Riskometer

Monthly Average AUM : % 637.78 crore

#With effect from November 05, 2018, Triparty Repo has Investors understand that their Nifty 50 Hybrid Composite Debt
Total Expense Ratio replaced CBLOs for all schemes with provisions to invest in CBLO. principal will be at High Risk 50:50 Index
Regular Plan . 2.03% p.a.
Direct Plan . 0.45% p.a

Total Expense Ratio is as on the last business
day of the month.

Volatility Measures

Fund Benchmark
(s;:-nll:::zlised) N3 M3
Sharpe Ratio NA NA
Portfolio Beta NA NA
R Squared NA NA
Treynor NA NA

Statistical Debt Indicators

Annualised Portfolio . 7.6807%
YTM

Macaulay Duration : 2.5451 years
Residual Maturity : 2.9433 years

May 2024 | Fund investments are subject to market risks, read all scheme related documents carefully. Page |10
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<

360 ONE DYNAMIC BOND FUND

(Formerly known as IIFL Dynamic Bond Fund)
(An open ended dunamic debt scheme investing across duration. A relatively high interest rate risk and relatively high
credit risk.)

Investment Objective

The investment objective of the scheme is to c N Rati % to Net AA+
generate income and long term gains by investing CLIINY LEEE G Assets 6’26%\ AAA
in a range of debt and money market instruments REIT/InvIT Instruments 490 32.78%
of various maturities. The scheme will seek to  Empassy Office Parks REIT Realty 4.15
flexibly manage its investment across the maturity Mindspace Business Parks REIT Realty 0.75
spectrum with a view to optimize the risk return -
proposition for the Investors. Debt Instruments
Government Securities 55.88
Fund I\Ilanager Mr. Milan I\Ilodg 7.26% Government of India SOVEREIGN 13.42
TR Madv T 7 - . 6.54% Government of India SOVEREIGN 6.09 Sovereign
ex;erie‘n?:g inOtIZe ;‘\iezve\;comeye::;k; VF\'/?‘\;r gl aveinmentoilnclia SOVIFRAIEN ol 60.96%
to joining 360 ONE Asset Management Limited ~ 7.18% Government of India SOVEREIGN 5.63 M'As of April 30, 2024
(formerly known IIFL Asset Management Limited), 7.64% State Government Securities SOVEREIGN 8155 Instrument Wise Composition”
he was associated with ITI Asset Management 7 6% State Government Securities SOVEREIGN 3.55 TREPS/ Net
Limited as Fixed Income Fund Manager for three 7% Cavammman: o el SOVEREIGN 3.5 CDMDF o te
years. His previous experience includes working 7l18‘7 5 T SoVERECH 3'50 0.26% :;Z:
with Darashaw, Birla Sun-life Securities, Sahara Life o USNe> ESUSTMIETLE @ URIe L) o )
Insurance and Zyin Research Pvt. Ltd. He has done 7.71% State Government Securities SOVEREIGN 214 REIT/InvIT __3.18%
MBA Finance and B.Com. 7.71% State Government Securities SOVEREIGN 2.14 '"Szﬂgg';"‘s
7.74% State Government Securities SOVEREIGN 1.44 o
Fund Details 7.74% State Government Securities SOVEREIGN 1.43
Date of Allotment June 24, 2013 7.38% Government of India SOVEREIGN 1.42
Bloomberg Code IIFDBDBIIN . 7.66% State Government Securities SOVEREIGN 0.94 NCD/Bo:\ds Govt.
Benchmark Index : CRISIL Dynamic Bond 7.69% State Government Securities SOVEREIGN 0.71 3573{’ 5:;“;'8225
Plans Offered ‘ ’Q"” 'l”dZXD. . 7.26% Government of India SOVEREIGN 0.71 AAs of April 30, 2024 :
O:tni:ons g;feered X Geritvta%:& ID‘;?\/ Non-Convertible Debentures/Bonds 35.78 Maturity P!
- L ) 210,000 and i Ltipl 6.75% Sikka Ports and Terminals Limited CRISIL AAA 5.52
Minimum Application : g anc In muttiptes 6.4% Jamnagar Utilities & Power Private
New Purchase of 21 thereafter i CRISIL AAA 4.08 -7 [, - <o
Additional Purchase :(iggr":;fte‘”r multiples of g 4959 |IC Housing Finance Limited CRISIL AAA 3.58
0% — - >3<=7yr _ 19.35%
Weekly SIP Option*  : 21000 per instalment for Zi;it;ﬁam”agar OIS &3 o (LD CRISIL AAA 3.53
3 minimum perT'Od "éf 6 7.8% HDFC Bank Limited CRISIL AAA 3.51 P
weeks - Every Tuesday . - - - — :
Fortnightly . 21000 per instalment for 8.02% HDB Fm.ancwe.ﬂ Serwces.L\m\ted CRISIL AAA 3.51
SIP Option* a minimum period of 6 7.8% LIC Housing Finance Limited CRISIL AAA 3.51 »0<=1yr | 0.00%
fortnights - 2"¢ and 16" 8.4% Muthoot Finance Limited CRISIL AA+ 3.48
of every month 8.04% Sundaram Finance Limited CRISIL AAA 2.81 0% 10% 20% 30% 40% 50% 60%
Monthly SIP Option  : %1000 per instalment for g 99 Shriram Finance Limited CRISIL AA+ 2.12
L . 7/ . A i
a minimum period of[é 8.6% Cholamandalam Investment and |CRA AA+ 014 As of April 30, 2024
zm‘f:’(tgsf’ Any d;hteg to Finance Company Ltd ’ NAV Movement (Since Inception) Rebased to 100
8 th)e ault - 7"of every  corporate Debt Market Development Fund 0.26
mon =360 One Dynamic Bond Fund - Reg - Growth  ====CRISIL Dynamic Bond A-lIl Index
Quarterly SIP Option : 1,500 per instalment for Corporate Debt Market Development Fund # 0.26 o
a minimum period of 4 TREPS## 1.10 2
quarters- Any date 1st to Sub Total 1.10 200
Entry Load ‘ ﬁ?ﬁh (Default - 7th) Net Receivables / (Payables) 2,08 160
E:itr{o:: ) NIL Portfolio Total 100.00 ::
Dematerialization . D-Mat Option Available “Unlisted Security 120
Asset Allocation : 100
DebtMarket - 0% 10 100%
REITs & InvITs 1 0% to 10%
*Weekly and Fortnightly SIP frequencies are not
available on BSE STAR MF Platform IDCW Declared - Monthly IDCW Plan
NAV as on April 30, 2024 Gross IDCW (3) Regular Plan NAV () Direct Plan NAV
P 2 Rate e VeI () (Per Unit) (Ex-IDCW) ) (Ex-IDCW)
Regular Plan Growth : $20.1998 30-Apr-24 10 0.05 12.1826 13.0490
#Regular Plan Bonus : 3201997 26-Mar-24 10 0.05 12.2100 13.0716
Regular Quarterly IDCW : ¥19.4928 27-Feb-24 10 0.05 12,1997 13.0546
#Regular Half Yearly IDCW : ¥ 19.4926 Quarterly IDCW Plan
#Regular Monthly IDCW  : ¥12.1826 04-Jun-15 10 0.40 11.4678 11.5708
Direct Plan Growth 0 21,2486 HalfYearly IDCW Plan
Direct Monthly IDCW + 319,049 04-Jun-15 10 0.40 11.4678
Direct Quarterly IDCW : ¥19.6105 : .

#Note: Bonus plan and Monthly & Half yearly
Dividend payout options are discontinued no new
investors can invest in the said option ,existing
investors remain invested in the said options.

AUM as on April 30,2024

Net AUM
Monthly Average AUM

%710.08 crore
% 710.59 crore
Total Expense Ratio

0.52% p.a.
0.27% p.a.

Regular Plan
Direct Plan

Total Expense Ratio is as on the last business
day of the month.

Statistical Debt Indicators

Annualised Portfolio
Y™™

Macaulay Duration

. 7.6731%

5.1354 years

Residual Maturity : 6.9317 years

Note: For PRC Matrix of the fund please
refer to Glossary.

May 2024

IDCW is gross IDCW. To arrive at the net IDCW payable for corporate and non-corporate investors applicable IDCW distribution tax, if any, needs to be adjusted
respectively. Past performance may or may not be sustained in future. After payment of IDCW the NAV has fallen to the extent of payout and distribution taxes if applicable.
Monthly IDCW is not assured and is subject to availability of distributable surplus

Scheme Performance

Since

Scheme Performance Last 1year PTP(R) Last3years PTP(R) Last5years PTP(X) Last10years PTP ) Inception PTP (})

360 ONEDynamicBond Fund-  749%  10,716  591% 11,883  6.41% 13,646 7.32% 20,287  6.69% 20,200

Reg - Growth

g@o %NE ?x”am'c BondFund- 7379 10,743  6.18% 11,972 6.81% 13,909 7.82% 21,250  7.19% 21,249
Ir - Grow

T —— 6.41% 10,646  499% 11574  7.42% 14,308 8.16% 21,927  7.60% 22,161

Additional Benchmark®* 628% 10,633  370% 11,151  6.04% 13,410 6.99% 19,666  6.06% 18,935

Past performance may or may not be sustained in future. Different plans shall have different expense structure. Point to Point (PTP) returns in ¥ is based on standard

investment of ¥10,000; Since Inception date is 24-June-2013; * CRISIL Dynamic Bond A-lll Index,** CRISIL 10yr Gilt Index
Scheme Risk-0-Meter Benchmark Risk-O-Meter

THIS PRODUCT IS SUITABLE FOR INVESTORS WHO ARE SEEKING*

« Income and long term gains

« Investment in a range of debt and money market instruments of S 4

various maturities ﬁ?’“ & N s

Mo,

rate ra Moge,
ooe! Higgtes, oterete| ey

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

##With effect from November 05, 2018, Triparty Repo has
replaced CBLOs for all schemes with provisions to invest in CBLO.

s

3
H
3

Riskometer Riskometer

CRISIL Dynamic Bond A-lll Index

Investors understand that their
principal will be at Moderately High

Page |11
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360 ONE LIQUID FUND

(Formerly known as IIFL Liquid Fund)
(An open-ended liquid scheme. A relatively low interest rate risk and moderate credit risk)

Investment Objective

To provide

liquidity with

reasonable returns

commensurate with low risk through a portfolio of

money market and debt securities with residual
maturity of up to 91 days. However, there can be
no assurance that the investment objective of the

scheme will be achieved.

Fund Manager
Mr. Milan Mody has

Mr. Milan Mody

over 20 years of work

experience in the Fixed Income market. Prior
to joining 360 ONE Asset Management Limited
(formerly known IIFL Asset Management Limited),
he was associated with ITI Asset Management
Limited as Fixed Income Fund Manager for three
years. His previous experience includes working
with Darashaw, Birla Sun-life Securities, Sahara Life
Insurance and Zyin Research Pvt. Ltd. He has done
MBA Finance and B.Com.

Fund Details

Date of Allotment
Benchmark Index

: November 13, 2013

CRISIL Liquid Debt A-I

" Index

Plans Offered
Options Offered
Minimum Application
New Purchase
Additional Purchase

Weekly SIP Option*

Fortnightly
SIP Option*

Monthly SIP Option

Quarterly SIP Option

Entry Load

Exit Load
Investor exit upon
Subscription

Day 1

Day 2

Day 3

Day 4

Day 5

Day 6

Day 7 Onwards
Dematerialization
Asset Allocation
Money market and
debt instruments
with residual
maturity up to

91 days

: Regular & Direct
: Growth & IDCW
: 35,000 and in multiples of

%1 thereafter

: 31000 and in multiples of

%1 thereafter

: Y1000 per instalment for

a minimum period of 6
weeks - Every Tuesday

: Y1000 per instalment for

a minimum period of 6
fortnights - 2" and 16
of every month

: 31000 per instalment for

a minimum period of 6
months - Any date 15 to
28" (Default - 7" of every
month)

: 1,500 per instalment for

a minimum period of 4
quarters- Any date 1% to
28" (Default - 7*)

NIL

. Exit load as a % of

" redemption proceeds
: 0.0070%

: 0.0065%

: 0.0060%

: 0.0055%

: 0.0050%

: 0.0045%

: 0.0000%

: D-Mat Option Available
: 0.0050%

1 0% to 100%

*Weekly and Fortnightly SIP frequencies are not
available on BSE STAR MF Platform

NAV as on April 30, 2024

Regular Plan Growth

Regular Plan Weekly IDCW
Regular Plan Daily IDCW

Direct Plan Growth
Direct Plan Daily IDCW

Direct Plan Weekly IDCW

: ¥1857.8356
: ¥1005.0000
: ¥1000.2584
: ¥1867.6094
: ¥1000.2584
: ¥1005.0000

AUM as on April 30,2024

Net AUM
Monthly Average AUM

%720.33 crore
% 805.80 crore

Total Expense Ratio

Regular Plan
Direct Plan

0.25% p.a.
0.20% p.a.

Total Expense Ratio is as on the last business

day of the month.

Statistical Debt Indicators

Annualised Portfolio
YTM

Macaulay Duration
Residual Maturity

. 7.1146%

: 0.1222 years
. 0.1226 years

Note: For PRC Matrix of the fund please

refer to Glossary.

May 2024
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360
<

A % to Net Sovereign

Company Name Rating Assets 27.63%
Debt Instruments
Certificate of Deposit 41.25
Axis Bank Limited CRISIL AT+ 10.31
Canara Bank CRISIL A1+ 6.91
Indian Bank CRISIL AT+ 6.87
Punjab National Bank CRISIL A1+ 6.83 Al+
B 67.63%

ank of Baroda FITCH A1+ 3.46 AAA
HDFC Bank Limited CARE A1+ 3.44 4.74%
Small Industries Dev Bank of India CARE A1+ 3.44 MAs of April 30, 2024
Commercial Paper 24.11 Instrument Wise Composition”
Larsen & Toubro Limited CRISIL AT+ 6.90

CDMDF
Axis Finance Limited CRISIL A1+ 6.88 0.27% TREPS/ Net Certificate of
. X o Zero Coupon Current Asset Deposit
Reliance Retail Ventures Limited CRISIL A1+ 3.45 Bond 3.08% 41.25%
HDB Financial Services Limited CARE A1+ 3.45 Commercial ___ 1%
Reliance Jio Infocomm Limited CRISIL AT+ 3.43 i
Treasury Bill 19.77
182 Days Thill SOVEREIGN 8.29
. NCD/Bonds

91 Days Thill SOVEREIGN 8.02 3.47%
364 Days Thill SOVEREIGN 3.47
Government Securities 6.94 Treasury Bill Gg:s‘:':z:: t
6.69% Government of India SOVEREIGN 6.94 19.77% 6.94%
Non-Convertible Debentures/Bonds 347 Ms of April 30, 2024
8.1% REC Limited CRISIL AAA 3.47
Zero Coupon Bond 1.1
Aditya Birla Finance Limited ICRA AAA 1.11
Corporate Debt Market Development Fund 0.27
Corporate Debt Market Development Fund # 0.27
TREPS## 2.58
Sub Total 2.58
Net Receivables / (Payables) 0.50
Portfolio Total 100.00
# Unlisted Security
Scheme Performance
Scheme Performance Last1year PTP(R) Last3years PTPR) Last5years PTPR) Last10years PTP(R) Inf:ar;‘:i?on PTP ()
géo OtEe gl Furmel = [Reg = 7.45% 10,721  537% 11,700  4.83% 12,663 5.99% 17,902 6.09% 18,574

row
ééo Ci;e Liquid Fund - Dir - 7.20% 10,727 5.42% 11,718 4.88% 12,695 6.04% 17,992 6.15% 18,672

row
Benchmark* 7.34% 10,740 5.64% 11,791 5.29% 12,944 6.41% 18,623 6.55% 19,423
Additional Benchmark** 7.14% 10,720 5.24% 11,657 5.56% 13,108 6.44% 18,683  6.51% 19,360

Past performance may or may not be sustained in future. Different plans shall have different expense structure. Point to Point (PTP) returns in ¥ is based on standard
investment of ¥10,000; Since Inception date is 13-Nov-2013; * CRISIL Liquid Debt A-I Index,** CRISIL 1 Year T-Bill Index.

Maturity Profile™

>60D 18.26%
>30<=60D

>15<=30D 17.28%
0<=15D

0%

10%

20% 30%

AAs of April 30, 2024

54.18%

40% 50% 60%

THIS PRODUCT IS SUITABLE FOR INVESTORS WHO ARE SEEKING*

« Income over short term horizon

« Investments in money market and short term debt instruments, with

maturity not exceeding 91 days

*Investors should consult their financial advisers if in doubt about

whether the product is suitable for them.

#*With effect from November 05, 2018, Triparty Repo has
replaced CBLOs for all schemes with provisions to invest in CBLO.

NAV Movement (Since Inception) Rebased to 100

= CRISIL Liquid Debt A-l Index

=360 One Liquid Fund - Reg - Growth

200
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Scheme Risk-0-Meter
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Riskometer

Investors understand that their principal
will be at Low Moderate Risk

| Fund investments are subject to market risks, read all scheme related documents carefully.
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GLOSSARY 362

m
POTENTIAL RISK CLASS OF A SCHEME

360 ONE Asset Management Limited (formerly known IIFL Asset Management Limited) has positioned its debt schemes in terms of PRC matrix consisting of parameters based on
maximum interest rate risk (measured by Macaulay Duration of the scheme) and maximum credit risk (measured by Credit Risk Value of the scheme). Accordingly, the debt schemes
of the Mutual Fund shall be placed in PRC matrix as follows:

Credit RiSk.Of scheme —> ¥ Relatively Low Moderate Relatively High
Interest Rate Risk of the Scheme (Class A) (Class B) (Class C)
Relfivelly Low (Cless ) Clll_ 360 ONE?_}clqu'\d Fund S\L‘
Moderate (Class II) AN-IL” BN_”_” ﬁ‘l‘
Ry igh (Clkes 1) ANil‘L‘ I BN’|ILI | 360 ONE Dy:ain‘llilc Bond Fund

GLOSSARY OF TERMS

An employee of the asset management company such as a mutual fund or life insurer, who manages investments of the scheme. He is usually part of a

QUURIELENLGER larger team of fund managers and research analysts.

APPLICATION AMOUNT FOR FRESH SUBSCRIPTION  This is the minimum investment amount for a new investor in a mutual fund scheme.

MINIMUM ADDITIONAL AMOUNT This is the minimum investment amount for an existing investor in a mutual fund scheme.

YIELD TO MATURITY

SIP

NAV

BENCHMARK

ENTRY LOAD

EXIT LOAD

MODIFIED DURATION

STANDARD DEVIATION

SHARPE RATIO

BETA

R-SQUARED

TREYNOR RATIO

AUM

TRACKING ERROR

TRACKING DIFFERENCE

HOLDINGS

NATURE OF SCHEME

RATING PROFILE

IDCW

The Yield to Maturity or the YTM is the rate of return anticipated on a bond if held until maturity. YTM is expressed as an annual rate. The YTM factors in
the bond's current market price, par value, coupon interest rate and time to maturity.

SIP or systematic investment plan works on the principle of making periodic investments of a fixed sum. It works similar to a recurring bank deposit. For
instance, an investor may opt for an SIP that invests ¥ 500 every 15th of the month in an equity fund for a period of three years.

The NAV or the net asset value is the total asset value per unit of the mutual fund after deducting all related and permissible expenses. The NAV is
calculated at the end of every business day. It is the value at which the investor enters or exits the mutual fund.

A group of securities, usually a market index, whose performance is used as a standard or benchmark to measure investment performance of mutual
funds, among other investments. Some typical benchmarks include the Nifty, Sensex, BSE200, BSE500, 10-Year Gsec.

A mutual fund may have a sales charge or load at the time of entry and/or exit to compensate the distributor/agent. Entry load is charged at the time an
investor purchases the units of a mutual fund. The entry load is added to the prevailing NAV at the time of investment. For instance, if the NAV is¥ 100
and the entry load is 1 %, the investor will enter the fund at ¥ 101.

Exit load is charged at the time an investor redeems the units of a mutual fund. The exit load is deducted from the prevailing NAV at the time of
redemption. For instance, if the NAV is ¥ 100 and the exit load is 1%, the redemption price would be 99 per unit.

Modified duration is the price sensitivity and the percentage change in price for a unit change in yield.

Standard deviation is a statistical measure of the range of an investment's performance. When a mutual fund has a high standard deviation, its means its
range of performance is wide, implying greater volatility.

The Sharpe Ratio, named after its founder, the Nobel Laureate William Sharpe, is a measure of risk-adjusted returns. It is calculated using
standard deviation and excess return to determine reward per unit of risk.

Beta is a measure of an investment's volatility vis-a-vis the market. Beta of less than 1 means that the security will be less volatile than the market. A beta
of greater than 1 implies that the security's price will be more volatile than the market.

R-squared measures the relationship between a portfolio and its benchmark index. It measures the correlation of the portfolio's returns to the
benchmark's returns.

Developed by Jack Treynor, the Treynor ratio (also known as the "reward-to-volatility ratio") attempts to measure how well an investment has
compensated its investors given its level of risk. The Treynor ratio relies on beta, which measures an investment's sensitivity to market
movements, to gauge risk.

AUM or assets under management refers to the recent | updated cumulative market value of investments managed by a mutual fund or any investment
firm.

Means the annualized standard deviation of the difference in daily returns between the underlying index and the NAV of the Scheme.

Means the annualized difference of daily returns between the index and the NAV of the Scheme.

The holdings or the portfolio is a mutual fund's latest or updated reported statement of investments/securities. These are usually displayed in terms
of percentage to net assets or the rupee value or both. The objective is to give investors an idea of where their money is being invested by the fund
manager.

The investment objective and underlying investments determine the nature of the mutual fund scheme. For instance, a mutual fund that aims at generat-
ing capital appreciation by investing in stock markets is an equity fund or growth fund. Likewise, a mutual fund that aims at capital preservation by
investing in debt markets is a debt fund or income fund. Each of these categories may have sub-categories.

Mutual funds invest in securities after evaluating their creditworthiness as disclosed by the ratings. A depiction of the mutual fund in various investments
based on their ratings becomes the rating profile of the fund. Typically, this is a feature of debt funds.

Dividend option is renamed as Income Distribution cum Capital Withdrawal (IDCW) option for all Schemes effective from April 1, 2021

Note: SEBI, vide circular dated June 30, 2009 has abolished entry load and mandated that the upfront commission to distributors will be paid by the investor directly to the distributor, based on his assessment of
various factors including the service rendered by the distributor.

May 2024
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DISCLAIMER 362

Disclaimer

The above commentary/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. The above commentary should not be construed as a research report or a recommendation to buy or sell any
security. The information / data herein alone is not sufficient and shouldn’t be used for the development or implementation of an
investment strategy. The above commentary has been prepared on the basis of information, which is already available in publicly
accessible media or developed through analysis of 360 ONE Mutual Fund (formerly known as IIFL Mutual Fund). The informa-
tion/ 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 commentary. 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
stocks may or may not continue to form part of the scheme’s portfolio in future. 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. The statements made 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. 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 360 ONE
Mutual Fund / 360 ONE Asset Management Limited (formerly known IIFL Asset Management Limited), its associates, 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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