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THE PL AMC EDGE

Proprietary Quant Research & IP Engine

* 50+ proprietary factors across ~1,250 stocks

* 20+ years multi-cycle back testing across bull, bear &
stress regimes

* Integrated Quant + Fundamental + Technical
intelligence architecture

Multi-Layer Risk Architecture

* 6-layer stack: Macro | Market | Sector | Correlation |
Liquidity | Stress

* Beta calibration, sector caps & liquidity-aware
position sizing

* Rules-based rebalancing with embedded drawdown
controls

Proven Live Track Record

» 3+ years of live PMS deployment across strategies

* Alpha generation validated across risk-on & risk-off
environments

* Disciplined, model-driven execution — no
discretionary overrides
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Capital’s

Strengths -

: Institutional Edge

* 80+ years legacy governance & compliance culture

* Omni-channel distribution: IFA, wealth, HNI,
institutional networks

* Early-mover advantage in India’s quant-focused AMC
category




Unified Quant
Investment Engine

Proprietary system powering all

strategies across PMS, AIF & MF,

back tested across 20+ years of
market cycles

Sector Rotation &
Allocation Models

Positioning driven by relative
strength, momentum, risk &
valuation signals; avoids
discretionary timing

PL QUANT CAPABILITIES

Proprietary ¢ Institutional-Grade ¢ Locally & Globally Scalable across platforms

A full-stack, in-house quantitative investment engine deployed across PMS, AIF & Mutual Funds

Dynamic Multi-Asset
& Size Allocation

Allocation across equities, fixed
income, commodities driven by risk
regimes, relative attractiveness &
macro conditions

Portfolio-Level
Risk Management

Multi-layer controls at stock,
sector, asset & portfolio level with
drawdown control & volatility
targeting

Adaptive Style &
Factor Allocation

Dynamic tilts across value,
momentum, quality, growth & low-
vol styles; weights adjust on regime

shifts

Regime Detection &
Forward Intelligence

Regime identification via macro,

liquidity, valuation & sentiment

with forward-looking estimates
integrated

Smart Beta, Cash &
Risk Alignment

Aligns portfolio beta, volatility &
cash to enhance alpha capture,
diversification & downside
protection

Systematic Rebalancing
& Execution

Structured rebalancing with
turnover, liquidity & cost
awareness; rule-based entry/exit
for scale

Multi Factor Stock
Selection Engine

10+ factor groups, 50+ proprietary
factors across 1250+ stocks driving
systematic selection & allocation

Globally Scalable
Quant Architecture

Geography-agnostic models &
frameworks extendable to global
datasets & multi-country strategies



PL's Fundamental Capabilities: Fundamental Investing Philosophy

Eight Decades of Research Legacy

80+ years navigating multiple market cycles
building India’s top research franchise.

Deep Promoter & Management Access

Long-standing relationships with promoters and
senior management enabling differentiated
insights.

Award-Winning Sector Leadership

Consistently recognized among India’s top
institutional houses with ranked analysts.

Al-Augmented Fundamental Research

Proprietary Al agents accelerating data analysis,
screening and research productivity.

Institutional-Scale Research Platform

45+ member team covering sectors, macro,
strategy and company fundamentals.

Comprehensive Market Coverage

Active coverage of 300+ companies spanning
~95% of listed market capitalization.

Multi-Cycle Market Perspective

Experience across bull markets, crises and
reforms strengthening conviction and
awareness.

Quantamental Edge

Quant + Fundamental framework combining
systematic signals with deep qualitative
research.



Leadership & Investment Stewardship
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Dr. Punita Kumar Sinha

Siddharth Vora Sandeep Neema
Chairperson - Asset Management Head - Quant Strategies Senior Fund Manager - Equity &
30+ years global investment experience Architect of PL Quant Platform

Quantamental
20+ years portfolio management experience

Super Specialized Multi-Disciplinary Quant Team

Data Quant Quant ..
Scientists Developers Researchers ettt e
M
acro Mathematicians
Analysts
Economists Risk Analysts
Technical Financial Al/ ML Engi Fundamental
Analysts Engineers ngineers

Analysts



Large & Mid-Cap Quantamental

Stability + Quality Growth [ Disciplined for Market Cycles

STRATEGY OVERVIEW

* Quanta-mental: Quant breadth +
Fundamental depth

* Large-Cap Core + Selective Midcap
» 25-35 Stock Focused Portfolio
* Benchmark: Nifty 100

* Most liquid, mature & high-quality Indian
companies

INVESTMENT APPROACH

* High liquidity & execution efficiency
* Lower volatility vs broader markets

* Sustainable free cash flows & high
ROE/ROCE

RISK MANAGEMENT

» Stock weightage & position sizing limits
» Sector concentration bands & diversification
* Dynamic rebalancing via quant signals

* Liquidity-first execution framework

UNIQUE TRAITS

* Active Alternative to Passive Large Cap
Investing
Designed to outperform indices by
selectively owning dominant businesses
rather than replicating benchmark weights.

» Stability with Large & Mid cap Core
Large caps form the core while select mid-
cap leaders are added to capture emerging
structural winners.

* Quality Cash-Flow Bias
Preference for companies with durable
margins, strong free cash flows, and
consistent return ratios.

* Liquidity-Optimised Portfolio Design
Concentrates on highly liquid large-cap
stocks enabling efficient execution and
institutional-scale deployment.

Holding Period: 3-5 Years | Benchmark: Nifty 50 TRI |
Suitability: Low to moderate risk, quality growth seekers

“Active choices, not index weights, drive enhanced returns.
Data informs; fundamentals validate."
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PORTFOLIO ROLE, RISK & HIGHLIGHTS

Role
Stability + Quality Growth

Risk Profile
Low to Moderate

v Large & mid cap core anchored stability
v Selective midcap growth exposure

v Smaller drawdowns in corrections

PORTFOLIO RETURNS

1 Month -0.27 % 2.36 %
3 Month -0.37 % 2.28%
Since Inception 6.63 % 5.34%

Source: PL | Data till 315t July 2026
Inception Date: 27" March 2026
Note: Actual returns net of expenses, fees, and associated costs.



LEAP- Investment Process & DELTA Framework

Quant Screening

using multi-
factor quant
model
Review, Arrive Size &
Monitoring & Sector exposure
Restructure
Active Risk Fundamental
Management Deep Dive for
selection
Valuation &

Conviction-based
Stock Allocation

A in Quality

Improvement in Capital
allocation, efficiency, cash
flows & earnings quality

A in Growth

Future growth expected to

exceed past performance

and peers across volume,
revenue, margins, and profits

A in Valuations

Valuation re-rating driven by
improvement in business quality
and long-term growth trajectory



PL AMC Overview — LEAP FRAMEWORK

Framework Stage LEAP (Large and Mid Cap)

Elimination Rules-based quantitative multi-factor models eliminate weak candidates

Allocation Quant model determines portfolio size, sector exposure and style tilts
within large & mid caps

Selection Fundamental deep-dive using Delta Framework on shortlisted companies

Position Sizing Valuation, risk and conviction-based position sizing with liquidity
consideration

Risk Management Sector, stock and portfolio exposure caps with liquidity and drawdown
controls

Restructuring Exit or rebalance based on quant signals and fundamental Delta changes
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Disclaimer: Financial products and instruments are subject to market risks and yields may fluctuate depending on various factors affecting capital/debt markets. There is no assurance or guarantee that the objectives of a portfolio will be achieved. Additionally past performance of the financial
products, instruments and any portfolio does not necessarily indicate the future prospects and performance thereof. Such past performance may or may not be sustained in future. Portfolio Manager’s investment decisions may not be always profitable, as actual market movements may be at variance
with anticipated trends. We do not guarantee or assured any returns/ profits. Please refer to the relevant Disclosure Document and Client Agreement pertaining to a Portfolio scheme for portfolio specific risk factors. The Portfolio Manager and its affiliates, and any of its officers directors, personnel
and employees, shall not liable for any loss, damage of any nature, including but not limited to direct, indirect, punitive, exemplary, consequential, as also any loss of profit in any way arising from the use of this material in any manner. Performance related information is not verified by SEBI
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