MUTUAL FUND
ANALYSIS REPORT

(G’I1CICI PRUDENTIAL
MUTUAL FUND

e

n 3



ICICI PRUDENTIAL MULTI ASSET FUND - REG(G) - DirectPlan - e g

Growth Option

880.81
NAV as on 17-Oct-25

68,000 Cr
AUM as on 17-Oct-25

17.05%

Return since inception

BASIC FUND & SCHEME DETAILS

Inception Date: 01Jan-13

INVESTMENT PHILOSOPHY

The ICICI Prudential Multi-Asset Fund Direct Plan follows a
strategic investment philosophy centered on Dynamic Multi-
Asset Allocation and a Counter-Cyclical approach. Its core
strategy is to mitigate risk and generate superior returns by
maintaining a diversified portfolio with mandatory minimum
allocations of 10% to at least three major asset classes:
Equity (for growth), Debt/Fixed Income (for stability and
income), and Commodities (primarily Gold/Silver ETFs, for a
hedge). This counter-cyclical strategy involves reducing
exposure to asset classes when they become overvalued and
increasing exposure when they are undervalued, thereby
aiming to buy low and sell high across the market cycle.
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TOP 10 STOCK HOLDINGS

Reliance Industries Ltd. 3.53%
ICICI Bank Ltd. 3.17%
Axis Bank Ltd. 2.88%
Infosys Ltd. 2.38%
Larsen & Toubro Ltd. 2.35%
Maruti Suzuki India Ltd. 2.25%
HDFC Bank Ltd. 2.20%
SBI Cards and Payment Services Ltd. 1.98%
InterGlobe Aviation Ltd. 1.85%
Tata Consultancy Services Ltd. 1.84%

TOP 5 SECTOR HOLDINGS
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RETURN ANALYSIS

NANCIAL MANAGEMENT ASSO(IATIO
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Particulars 1Yrs 3Yrs 5Yrs 7Yrs
ICICI Prudential Multi Asset Fund 12.60% 21.87% 26.69% 18.60%
Nifty 200 TRI 0.39% 16.85% 20.00% -

BSE Sensex 4.52% 10.21% 13.63% 12.88%
Value of Rs. 1,00,000 invested - Lumpsum

ICICI Prudential Multi Asset Fund 1,112,600 =1,81,014 7 3,26,330 ¥3,30,059
Nifty 200 TRI %1,00,390 =1,59,207 32,48,832

BSE Sensex 31,04,520 =1,33,864 31,89,437 %2,33,517
Value of Rs. 10,000 invested - Monthly SIP

ICICI Prudential Multi Asset Fund 3 1,28,042 34,95,535 %11,59,607 ¥16,29,901
Nifty 200 TRI 31,23,567 34,61,852  %9,87,040 -
BSE Sensex 1,17,151 4,19,085  3839,780 % 13,49,571

Value of Rs. 10,000 invested - Monthly SIP (10% Step-up)

ICICI Prudential Multi Asset Fund

¥ 1,28,042%5,37,816

¥ 12,48,540 ¥18,13,028

Nifty 200 TRI

¥ 1,23,567 ¥ 4,89,590

¥10,56,568

BSE Sensex

¥1,17,151 ¥4,57,909

¥9,91,947 % 15,36,234

1.The CAGR return of the fund has been 12.60%, 21.87%, 26.69%, and 18.60% for 1 yr, 3 yrs, 5yrs, and 7 yrs

respectively.

2.The Fund has outperformed both Nifty 200 TRI and BSE Sensex in returns which is a positive indicator of

its performance.

RISK ANALYSIS

Beta (%) Sharpe (%)

Mean Return (%) Alpha (%)

Sortino (%) Std. Dev.

ICICI Prudential Multi Asset Fund 17.02 8.53 0.74 2.13 0.98 5.99
Fund Category - 5.80 0.88 1.46 0.70 7.27
Index (BSE 150 MidCap -TRI) 16.46 - 0.75 - 16.99
Rank within Category (Equity: Value) - - - - - -
No. of funds in the catogory 28 28 28 28 28 28
Key Insights: Risk/Return Analysis E
0, 20,0
1.The fgnd offer's a mean return of 17.02%, B (CIC! Prudential Mult Asset
significantly higher than cat. avg. 15,0 Fund

2.The higher sharpe (2.13) and sortino ratio

(0.98) along with a relatively lower standard 5 100

deviation (5.99) shows a healthy risk-return g

balance. g 00
3.The fund has an Alpha of 8.53 showcasing

strong outperformance relative to the 0

benchmark. 0,0
4.The fund ranks 8th in Mean Return and 0,0

Alpha within the category of 28 funds.
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COMPARATIVE ANALYSIS

Particulars AUM (in Cr) Returns(%) Exp. Rafio (%) Sid. Dev. (%) Alpha (%) Sharpe (%)  Sorfino(%)
Quant Multi-Asset Fund 38176 23 184  10.2 me 03 0.08
Nippon India Multi-Asset Fund | i kA 2196 15 A OG- 2 = o ey 126 043
UFtMulti-Assetfund 61061 >, e R A .. FEANGR - AN Loy SESRY e
HDFC Multi-Asset Fund 4714.6 18 1.88 6.0 9.0 1.06 0.11

KEY FINDINGS:

1.Quant Multi-Asset Fund delivers the highest returns (23%) but also comes with the highest volatility.

2.Nippon India and UTI strike a balanced performance- strong returns with moderate risk and solid sharpe
ratios.

3.HDFC Multi-Asset Fund offers lower volatility and steadier risk-adjusted returns, making it the most
suitable fund amongst the four.

4.Expense ratios are the highest for HDFC and Quant, which may slightly reduce long-term net gains
compared to the more cost-efficient Nippon and UTI funds.

PORTFOLIO ANALYSIS

Asset Allocation (%) Sector Allocation vs. Category Average
® Fund @ Category

35.0 -

250 -

200 -
Others N 13.3

33.5 i 102 102
10.0 - Bl 4
7.5
il &
0.0
Financial Consurmer Basic Consumer  Technology
Cyclical Materials Defensive

Major Portfolio Movement (last 4 quarters) Addition Deletion
Reliance Industries Ltd. 0.05%
HDFC Bank Ltd. 0.02%
Axis Bank Ltd. 0.04%
Infosys Ltd. 0.32%
SBI Cards and Payment Services Ltd. 0.08%
Maruti Suzuki India Ltd. -0.75%
ICICI Bank Ltd. -0.28%
Larsen & Toubro Ltd. -0.23%
InterGlobe Aviation Ltd. -0.11%
Tata Consultancy Services Ltd. -0.08%
Asian Paints (india) Ltd. -1.18%
State Bank Of India -0.12%
Bharti Airtel Ltd. -0.06%

Disclaimer: The above report has been created for research and academic purposes only. The society is not a registered advisor and shall
not be liable for decisions made on the basis of this report. We do not endorse any mutual fund. This report simply aims to present facts
based on its analysis and understanding and should be read with the same perception and not otherwise.
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For any queries, reach out to: contact@fmasrcc.in



https://www.instagram.com/fma.srcc
https://www.linkedin.com/company/fma-srcc/

