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CALIBER Nifty 50 TRI

AMBIT ALPHA GROWTH PORTFOLIO - MAY ‘21

^ First fund deployment date (4-Feb-21); Inception performance is annualized. Returns 

are as of April 30 2024. Returns shown are provisional and subject to change.

INVESTMENT OBJECTIVE

KEY PORTFOLIO FEATURES

NAV BASED PERFORMANCE

PERIOD-WISE PERFORMANCE

 A structural high growth portfolio with superior sectoral and stock 

fundamentals

 The investment is based on the proprietary framework

‘CALIBER’. It is an acronym for “C- Cash”, “A-Accounting

Forensics & Annual Quarterly Earnings Momentum, “L-

Leadership”, “I=Institutional Ownership”, “B-Barriers to Entry”,

“E-Edge” and “R-Return on Capital”

 Investment thesis is a derivative of CANSLIM, which is a

successful strategy based on analysis of 500 biggest winning

stocks from 1953 to 1993, developed by William J. O’Neill

 Agnostic to market cap, benchmark weights or holdings

 Single stock limit of 15% and single promoter limit of 25%

Returns as of April 30 2024; Returns shown are provisional and subject to change. 

Returns are composite returns of all the portfolios aligned to the investment approach. Client wise portfolio returns may vary as compared to strategy aggregate returns

Returns are absolute and calculated on TWRR basis as prescribed by SEBI; The performance related information is not verified by SEBI

Past performance may or may not be sustained in future PRIVATE & CONFIDENTIAL. NOT FOR CIRCULATION Page 1 of 4

Ambit CALIBER 

Portfolio

MAY 2024

CALIBER

QUARTERLY PERFORMANCE TREND

1Calculated from first fund deployment date (4-Feb-21); Inception performance is 

annualized. Returns are as of April 30 2024. Returns shown are provisional and subject to 

change.

2Calculated from since inception date (22-Feb-21); Inception performance are annualized; 

CALIBER Hedge is a strategy where portfolio manager endeavors to preserve capital 

through hedging. Returns are as of April 30 2024. Returns shown are provisional and 

subject to change.
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1 month 3 months 6 months 1 Year 3 Years Inception^

CALIBER

Nifty 50 TRI

1Q22 2Q22 3Q22 4Q22 1Q23 2Q23 3Q23 4Q23 1Q24 2Q24 3Q24 4Q24
1Q25 

QTD
SI1

CALIBER 

(Long Only)
19.2% 14.9% 4.1% -4.1% -18.3% 12.4% -6.6% -2.2% 14.4% 5.4% 10.1% 9.3% 6.6% 20.3%

Nifty 50 TRI 7.5% 12.4% -1.3% 0.8% -9.1% 8.7% 6.1% -4.0% 11.1% 2.7% 10.9% 2.7% 1.2% 15.3%

+/- 11.7% 2.6% 5.4% -5.0% -9.2% 3.6% -12.7% 1.8% 3.3% 2.7% -0.8% 6.6% 5.4% 5.0%

1Q22 2Q22 3Q22 4Q22 1Q23 2Q23 3Q23 4Q23 1Q24 2Q24 3Q24 4Q24
1Q25 

QTD
SI2

CALIBER  

(Hedge)
18.4% 15.7% 3.6% -5.2% -18.2% 12.9% -6.8% -2.1% 14.2% 5.5% 10.1% 9.3% 5.9% 19.0%

Nifty 50 

TRI
7.5% 12.4% -1.3% 0.8% -9.1% 8.7% 6.1% -4.0% 11.1% 2.7% 10.9% 2.7% 1.2% 15.1%

+/- 10.9% 3.4% 4.9% -6.1% -9.0% 4.2% -12.9% 2.0% 3.2% 2.8% -0.8% 6.6% 4.6% 3.9%



Particulars

PEG Ratio (x) (1Y) 0.9 

PEG Ratio (x) (3Y) 0.8 

RoE (%) 17.8 

Debt / Equity (x) 0.5 

Standard Deviation 15.7%

Beta 0.9

Sharpe Ratio 0.84

Upside Capture 120.9%

Downside Capture 103.6%

AMBIT ALPHA GROWTH PORTFOLIO - MAY ‘21

PORTFOLIO FUNDAMENTALS

Weighted average mkt. cap. (INR cr) 116,030

TOP 5 SECTORS

MARKET CAP CATEGORIZATION

CALIBER

Client wise portfolio may vary vis-à-vis strategy aggregate level due to various factors viz. timing of investment, additional investment, timing of withdrawals & specific client mandates

Data as of April 30 2024, unless otherwise mentioned
Page 2 of 4PRIVATE & CONFIDENTIAL. NOT FOR CIRCULATION

^Large Cap1: > INR 25,000 crs; Mid Cap1: Between INR 10,000 crs and INR 25,000 

crs, and Small Cap1: < INR 10,000 crs
1In terms of full market capitalization as of April 30 2024.

PERFORMANCE CONTRIBUTION

TOP 3 SECTOR CONTRIBUTORS CONTRIBUTION

Financials 6.6%

Industrials 4.8%

Consumer Disc. 2.4%

BOTTOM 3 SECTOR

CONTRIBUTORS
CONTRIBUTION

Materials -0.3%

IT -0.1%

Energy 0.1%

Data as of Dec. 31 2023

Risk-return metric data as of April 30 2024; Upside Capture and Downside Capture 

ratios are calculated on the basis of Nifty 50 TRI returns

Contribution analysis provided for 6 months (Nov. 1 2023 – April 30 2024)

*Large Cap1: 1st 100 company; Mid Cap1: 101st to 250th company, and

Small Cap1: 251st company onwards
1In terms of full market capitalization as of April 30 2024.

As per the SEBI AMFI* classification As per our own Cap Based classification^

Particulars Sales growth % Earnings Growth %

Q3FY24 (YoY) 21.8 37.1 

TTM (as on Q3FY24) 23.5 40.2 

Last 3 Years (FY20-23) 16.7 43.4 

35%

25%

12%

6%

4%

Financials

Industrials

Consumer Discretionary

Utilities

Consumer Staples

Portfolio data as of April 30 2024. Cash allocation ~13%.

Top 5 Holdings

Housing and Urban Development Corporation limited

Canara Bank

Union Bank Of India

Bank Of India

Varun Beverages limited

56%31%

0%

13%

Large Cap

Mid Cap

Small Cap

Cash & Cash Eq

81%

6%

0%

13%

Large Cap

Mid Cap

Small Cap

Cash & Cash Eq
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PORTFOLIO CONSTRUCTION

RISK FRAMEWORK

Scrip Risk Operation/Compliance

Portfolio Risk

 Scrip level Risk

 Monitor Corporate Action

 Review Scrip level risk incase of 

sharp moves

 Tracking liquidity 

 Client wise  portfolio review

 Monitoring key market events

 Tracking portfolio performance vs. 

Benchmarks

 Independent performance 

monitoring

 Dedicated team for Compliance 

and Internal controls

 Dedicated Operations team

TERMS

Page 3 of 4PRIVATE & CONFIDENTIAL. NOT FOR CIRCULATION

CALIBER

Fund Manager Umesh Gupta

Nature Discretionary Portfolio Management Services

Minimum Corpus INR 50 Lacs

Benchmark Nifty 50 TRI Index, Nifty 500 TRI Index

Fees
Management fee of 1.25% p.a. (Charged daily, payable monthly) 

Performance fee of 10% in excess of Hurdle Rate of 15% (Charged annually or on exit)

Other Expenses On actual basis

Premature Termination Load / Fees Nil, No Loads / Exit Fee

Underlying Instruments Direct Equity, Liquid / Overnight Mutual Funds, Liquid ETFs

Growth at 

reasonable 

price

Agnostic to 

benchmark 

weights or 

composition

Superior 

sectoral & 

stock 

fundamentals

Higher 

growth & 

quality than 

Index Multi Cap Approach

 Open to Cash Calls

INVESTMENT PROCESS

Distilling from a broad investable universe to 20 – 32 compelling high CALIBER stocks

Universe Screen

Capitalization and Liquidity

Investment Universe of 450 stocks with market 

cap > INR 1,000 cr and liquidity considerations

Quantitative Screen

Growth, Return on Capital, Cash, Debt to Equity

70 – 80 

Stocks

Forensic

Screening
40 – 50 

Stocks

Fundamental

Analysis

20 – 32 

Compelling ideas

SCREENING

CALIBER
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This presentation / newsletter / report is strictly for information and illustrative purposes only and should not be considered to be an 

offer, or solicitation of an offer, to buy or sell any securities or to enter into any Portfolio Management agreements. This presentation 

/ newsletter / report is prepared by Ambit Wealth Private Limited (AWPL) strictly for the specified audience and is not intended for 

distribution to public and is not to be disseminated or circulated to any other party outside of the intended purpose. This presentation 

/ newsletter / report may contain confidential or proprietary information and no part of this presentation / newsletter / report may 

be reproduced in any form without the prior written consent of AWPL. If you receive a copy of this presentation / newsletter / report 

and you are not the intended recipient, you should destroy this immediately. Any dissemination, copying or circulation of this 

communication in any form is strictly prohibited. This material should not be circulated in countries where restrictions exist on soliciting 

business from potential clients residing in such countries. Recipients of this material should inform themselves about and observe any 

such restrictions. Recipients shall be solely liable for any liability incurred by them in this regard and will indemnify AWPL for any 

liability it may incur in this respect.

Neither AWPL nor any of their respective affiliates or representatives make any express or implied representation or warranty as to 

the adequacy or accuracy of the statistical data or factual statement concerning India or its economy or make any representation as 

to the accuracy, completeness, reasonableness or sufficiency of any of the information contained in the presentation / newsletter / 

report herein, or in the case of projections, as to their attainability or the accuracy or completeness of the assumptions from which they 

are derived, and it is expected that each prospective investor will pursue its own independent due diligence. In preparing this 

presentation / newsletter / report, AWPL has relied upon and assumed, without independent verification, the accuracy and 

completeness of information available from public sources. Accordingly, neither AWPL nor any of its affiliates, shareholders, directors, 

employees, agents or advisors shall be liable for any loss or damage (direct or indirect) suffered as a result of reliance upon any 

statements contained in, or any omission from this presentation / newsletter / report and any such liability is expressly disclaimed. 

This presentation / newsletter / report is exclusively for Non-Broking Products/Services where AWPL is just providing 

services/distributing a Product as a Distributor. All disputes with respect to the distribution activity, would not have access to Exchange 

Investor Redressal Forum or Arbitration Mechanism.

You are expected to take into consideration all the risk factors including financial conditions, Risk-Return profile, tax consequences, etc. 

You understand that the past performance or name of the portfolio or any similar product do not in any manner indicate surety of

performance of such product or portfolio in future. You further understand that all such products are subject to various Market Risks, 

Settlement Risks, Economical Risks, Political Risks, Business Risks, and Financial Risks etc. You are expected to thoroughly go through the 

terms of the arrangements / agreements and understand in detail the Risk-Return profile of any security or product of AWPL or any 

other service provider before making any investment. You should also take professional / legal /tax advice before making any 

decision of investing or disinvesting. AWPL or it’s associates may have financial or other business interests that may adversely affect 

the objectivity of the views contained in this presentation / newsletter / report. The strategy  of the portfolio selected at the time of 

investment the performance of your portfolio may vary from that of other investors and that generated by the Investment Approach

across all investors because of The timing of inflows and outflows of funds; and differences in the portfolio composition because of 

restriction and other constraints

AWPL does not guarantee the future performance or any level of performance relating to any products of AWPL or any other third 

party service provider. Investment in any product including mutual fund or in the product of third party service provider does not 

provide any assurance or guarantee that the objectives of the product are specifically achieved. AWPL shall not be liable for any 

losses that you may suffer on account of any investment or disinvestment decision based on the communication or information or 

recommendation received from AWPL on any product. Further AWPL shall not be liable for any loss which may have arisen by wrong 

or misleading instructions given by you whether orally or in writing. Investments are subject to market risks, read all product/ Service 

related documents carefully.
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Disclaimer


