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LOW VOLATILITY
Exposure to Fixed Income securities and equity 

arbitrage reduces fund volatility inherent to 

directional equity exposure

UPSIDE POTENTIAL
Exposure to long only equity helps to enhance the 

returns of the scheme.

RELATIVELY STABLE RETURNS
Debt securities (10-35%) and arbitrage opportunities 

(20-50%) aims to reduce volatility and look forward 

for regular income

TAX EFFICIENT
As more than 65% of the scheme’s portfolio is deployed in equity, the 

scheme enjoys equity taxation

REGULAR REBALANCING
Disciplined rebalancing process to enhance the returns of the 

portfolio while maintaining a consistent and appropriate level of risk.
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Net Long Equity Portion (20% of the portfolio)
Returns from Net Long Equity

25% 20% 15% 12% 10% 5% 0% -5% -10% -15% -20%

4% 8.2% 7.2% 6.2% 5.6% 5.2% 4.2% 3.2% 2.2% 1.2% 0.2% -0.8%

5% 9.0% 8.0% 7.0% 6.4% 6.0% 5.0% 4.0% 3.0% 2.0% 1.0% 0.0%

6% 9.8% 8.8% 7.8% 7.2% 6.8% 5.8% 4.8% 3.8% 2.8% 1.8% 0.8%

7% 10.6% 9.6% 8.6% 8.0% 7.6% 6.6% 5.6% 4.6% 3.6% 2.6% 1.6%

8% 11.4% 10.4% 9.4% 8.8% 8.4% 7.4% 6.4% 5.4% 4.4% 3.4% 2.4%
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