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Ride India’s growth story
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Strong roots form the foundation of the market <

Like a banyan tree, a large-cap fund stands on deep roots, spreads steadily over time, and offers relative stability and
shelter across market cycles.

Large Cap represents majority of
Market value and liquidity

Large Cap
Top 100 companies
by market Mid Cap
capitalisation 101t to 250t
- company by Small Cap
market 2571st onwards
capitalisation by market

Built to endure cycles

T

Deep roots

capitalisation

100
Companies

150
Companies

INR 278 Tn INR 93.4Tn INR 95.5Tn

Source: AMFI. Average Market Capitalisation as on 315t Dec 2025
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Why Large Cap Fund? S
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When you invest in large caps, you invest in the
core of the economy

Economic leadership in BSE Al
Caps is concentrated at the top: the
top 100 (Large Cap) dominate scale,
revenues, and profitability.
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Source: BSE Indices. As on 31st Jan 2026 BSE All Caps has 1491 companies. BSE All Caps compared with BSE 100. Data as on 31t Jan 2026.
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Large Caps are relatively cheaper than Mid Cap and Small Caps

This reinforces large caps as the balance-sheet - and visibility-led segment that anchors portfolios during changing
market regimes, serving as a steadier reference point across market cycles.
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Source Bloomberg. Trailing P/E : 31st Dec 2018 to 31st Dec 2025; BSMC150 Index — BSE 150 MidCap Index; SML250 Index — BSE 250 SmallCap Index. Trailing P/E (price to earnings) reflects valuation based on earnings reported over
the previous 12 months.
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Large Caps fall less and bounce back faster, offers
meaningful downside protection

In periods of market stress, large cap companies tends to demonstrate relative resilience.
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advisors before making any investment-related decisions.
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Why Large Cap now? S




India’s Rise: A multi-decade growth story

As India grows, its market leaders stand to benefit

D ‘ BlackRock.

2000 2005 2010 2015 2020 plopZ 2025
United States US Country United States United States United States United States United States
Japan China China China China China China
Germany Japan Japan Japan Japan Japan Germany

China Germany Germany Germany Germany Germany

United Kingdom

United Kingdom

United Kingdom

United Kingdom

France France France France United Kingdom United Kingdom
Italy Italy Italy France France France
Brazil Brazil Brazil Italy Brazil Italy Italy
Canada Canada Brazil Italy Brazil Russia
L Spain Spain Canada Canada South Korea South Korea Canada )

United Kingdom

Japan

Source: Bloomberg, Press Release, GDP by Country (2025) - Worldometer



https://www.pib.gov.in/PressNoteDetails.aspx?NoteId=154660&ModuleId=3&reg=3&lang=2
https://www.worldometers.info/gdp/gdp-by-country/
https://www.worldometers.info/gdp/gdp-by-country/
https://www.worldometers.info/gdp/gdp-by-country/
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Market polarization remains favourable towards Large Caps
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Right now, large-cap stocks are
cheaper compared to the rest
of the market than they have
been in many years.

This means large, well-established
companies look undervalued

* compared to mid and small
companies.

Data source: Bloomberg; Data : October 2002 to February 2026; Investors can consult their financial advisors before making any investment related decisions. Past performance may or may not be sustained in future and
is not a guarantee of any future returns.
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Why JioBlackRock Large Cap Fund?

Investment expertise,

Delivered at a

Built for core equity

enhanced by
technology*

relatively low price

allocation

Combines human insight and the The fund focuses on investing in large- Our endeavor is to leverage
power of technologies like Al, and cap companies by following a disciplined technology* and shall endeavors
machine learning to identify strong framework and defined risk management to deliver alpha at a relatively
large-cap companies and manage risk processes. It is structured to provide low price point.
in a structured manner. exposures to established market leader

within the large cap segment. No exit load.

Uses India-specific Signals research
scores (Systematic Active Equity)
provided by BlackRock group entities.

*Aladdin® is BlackRock's proprietary platform which is licensed to the JioBlackRock AMC. The systematic investment approach integrates the expertise of the Fund Managers with advanced signal research scores provided by entities of
BlackRock group. These signal research scores are derived using big data (which includes traditional data and alternative data), and leverages machine learning, a form of artificial intelligence and advanced data analytics, which are

constantly being improved.
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Why SAE in Large Cap?

A technology-driven* investment approach that combines human expertise with a data-driven model to build a portfolio.

Why does this matter to you?

Aims to measure data quickly and accurately, using
Machine real-time information to turn everyday market signals
into actionable investment insights.

Human

Fundamental research . .
Theme definition O Al and machine learning
Fund manager views
Risk management

Governance insights

Alternative data ) . .
Macro trends Built to carefully balance risk and potential returns. By

Broker reports managing costs and controlling risks, it aims to deliver
Consumer transactions steady and efficient investment outcomes over time.

Portfolio positions sized by disciplined risk
budgeting and optimization processes.

Systematic Active Equity

Sharpen insights | Smarter decisions | Potential wins )
Investment expertise, powered by technology.

*The systematic investment approach integrates the expertise of the Fund Managers with advanced signal research scores provided by entities of BlackRock group. These signal research scores are derived using big data (which includes
traditional data and alternative data), and leverages machine learning, a form of artificial intelligence and advanced data analytics, which are constantly being improved.
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Investment process

Universe of ~250 stocks BSE 100 TRl lens for SAE Signal
based on liquidity, sector / market-cap Systematic, rules-based
turnover, and execution representation and active scoring allocated to each Corporate
feasibility. risk framing. stock. governance

filter

Universe selection

JioBlackRock Aladdin optimization engine
Large Cap Fund , _ _
Risk model Transaction costs Fund manager inputs
Provides security-level risk Estimates fixed and market impact costs for
modelling for each constituent each security.

in the investable universe.

Aladdin® is BlackRock's proprietary platform which is licensed to the JioBlackRock AMC. JioBlackRock AMC refers to Jio BlackRock Asset Management Private Limited.



SAE signals -lllustration

We combine diverse data sources to identify the signals behind for potential returns

Valuation

Assesses how attractively
priced a stock is relative to
its fundamentals or peers.

o Price to Earnings (P/E)or
Price to Book Value (P/B)

o Indicators that show
pricing differences
among similar companies

Quality

Reflects the strength and
sustainability of a company’s
business model,

Cash flow

Balance sheet robustness
Earnings stability
Governance standards

@)
@)
@)
@)

Sentiment

Captures investor behavior
and market perception

Fund flows

Analyst Commentary
Insights from earnings
calls

Social media/News

The chart is for illustrative and understanding purposes only. For detailed investment strategy, please refer to the SID on www.jioblackrockamc.com

BlackRock.

Fundamental
Momentum

This captures positive
trends in a company’s

financials

o Earnings or revenue that
either exceed
expectations or show
consistent improvement
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Stock selection process

We aim to target consistent returns across a wide range of
diversified holdings

Higher alpha potential comes with larger

drawdowns, resulting in less consistent outcomes.

Large Caps Equity and Equity- /\ /\ /\
related Instruments of
80%-+ Large Caps companies. 0 : : : : : , ‘

+alpha

-alpha

JioBlackRock

Large Cap
Fund

Smaller but consistent Alpha
adds up over time.

‘ | | | | | —alp:ha

Equity and Equity-related Instruments of other than large cap companies, Money Market Instruments and
other Liquid Instruments*, Gold and Silver Instruments”, Units issued by InvITs, can potentially help us
create additional Alpha and add to breadth of the scheme.

*Liquid Instruments include cash, money market instruments, Government Securities, Treasury bills, Repo on Government securities, or in listed AAA rated debt securities without bespoke structures/structured obligations, credit enhancements
or embedded options or any other structure/ feature which increase the liquidity risk of the instrument on a continuous basis and such investments shall be unencumbered and any other such instruments as permitted by SEBI from time to time.
~Gold and Silver Instruments include Gold and Silver ETFs & any other such instruments as permitted by SEBI from time to time. For further details kindly refer to the SID of the scheme on www.jioblackrockamc.com
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We will leverage Aladdin® ', BlackRock's technology platform that
unifies the end-to-end investment management process

Provides a common data language to enable scale,
provide insights, and support sustainable business ~~
growth — it helps us: )

Clients using Aladdin® &
eFront® technology

Centaizes 4,500+

Understand & manage risk

source of

data Skilled engineers, financial modelers &

Operate more efficiently data experts supporting Aladdin

Uncover more opportunities 5 ] O O O +

for scalable growth _ _
Risk factors produced & monitored by

Aladdin

Source: BlackRock; Data as of 31st Dec 2025. 'Aladdin is BlackRock’s proprietary platform which is licensed to the JioBlackRock AMC. eFront, part of BlackRock, integrates with Aladdin® to offer a unified multi-asset investment technology
solution for alternative and public asset management. Note: While proprietary technology platforms may help manage risk, risk cannot be eliminated.
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Back test: Understanding outcomes relative to the benchmark

Value of INR 1,00,000 Invested in Jan 2016
% 6,00,000

X 5,00,000 X 4,85,262

3 4,00,000
X 3,00,000
% 2,00,000
Backtest 17.11%
%1.00.000 BSE 100 14.40%
Dl A o
0
Jan/2016 Dec/2016 Nov/2077 Oct/2018 Sep/2010 Aug/2020 Jul/2021 Jun/2022 May/2023 Apr/2024 Mar/2025 Feb/2026

= Backtest BSE 100

Back test data from 4t January 2016 to 26t February 2026. The Systematic Active Equity approach involves utilizing inputs from the Fund Managers with advanced signal research scores provided by entities of BlackRock group. The illustrations of
the in-house back test are for understanding the Systematic Active Equity approach. The back test been done on the benchmark of BSE 100 TRI. The back test is dynamic in nature. The performance of the SAE model does not represent the
performance of the scheme. Actual allocation may vary, portfolio will be managed as per the stated investment objective in the Scheme Information Document (SID). Past performance may or may not be sustained in future and is not a guarantee of
any future returns. Investors cannot invest directly in an index. Investors can consult their financial advisors before making any investment related decisions.

Source: BSE, Internal
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Back Test — Performance patterns across different
time periods

Calendar-Year-Wise Returns 3Y Rolling Returns
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0% . - Average 17.00%

14.94%
2016 2017 2018 2019 2020 2021 2022 2023 2024 2025 2026 YTD
Max 34.59% 31.79%
-5%

Min -3.98% -4.67%

Jan-2019
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Sep-2020
Feb-2021
Jul-2021
Dec-2021
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Oct-2022
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Aug-2023
Jan-2024
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Sep-2025
Feb-2026

BBacktest BSE 100 TRl

Back test data from 4th January 2016 to 26th February 2026. The Systematic Active Equity approach involves utilizing inputs from the Fund Managers with advanced signal research scores provided by entities of BlackRock group. The illustrations
of the in-house back test are for understanding the Systematic Active Equity approach. The back test been done on the benchmark of BSE 100 TRI. The back test is dynamic in nature. The performance of the SAE model does not represent the
performance of the scheme. Actual allocation may vary, portfolio will be managed as per the stated investment objective in the Scheme Information Document (SID). Past performance may or may not be sustained in future and is not a

guarantee of any future returns. Investors cannot invest directly in an index. Investors can consult their financial advisors before making any investment related decisions.
Source: BSE, Internal
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Back Test: Assessing risk adjusted outcomes

Statistic

10Y information ratio (BSE 100 TRI)

Portfolio CAGR (10Y)

Portfolio volatility (Ann.) (10Y)

BSE 100 TRI CAGR (10Y)

BSE 100 TRI volatility (Ann.) (10Y)

1.15

18.35%

16.26%

15.56%

16.32%

The Information Ratio (IR) is a key performance metric that evaluates how
effectively an investment manager generates excess returns relative to a
benchmark, considering the risk taken. A higher Information Ratio indicates
better performance when compared with performance of similar schemes.

As an investor, it is essential because higher returns are not always better.
Investors need to consider the risk involved. The IR helps in identifying
portfolios that provide better risk-adjusted return. A higher IR suggests a
fund is delivering consistent risk-adjusted outperformance.

Back test data from 4th January 2016 to 26t February 2026. The Systematic Active Equity approach involves utilizing inputs from the Fund Managers with advanced signal research scores provided by entities of BlackRock group. The
illustrations of the in-house back test are for understanding the Systematic Active Equity approach. The back test been done on the benchmark of BSE 100 TRI. The back test is dynamic in nature. The performance of the SAE model does
not represent the performance of the scheme. Actual allocation may vary, portfolio will be managed as per the stated investment objective in the Scheme Information Document (SID). Past performance may or may not be sustained in future
and is not a guarantee of any future returns. Investors cannot invest directly in an index. Investors can consult their financial advisors before making any investment related decisions.

Source: BSE, Internal
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We bring together the capabillities of the world’s largest asset
manager and India’s strongest brand:

Jio Financial Servicess

Spun-off from Reliance Industries Ltd to
digitize financial services and to democratize
financial access for 1.44B Indians®.

Jio Finance App offers integrated financial
services by providing a digital-led client
centric platform.

$18.5B market capitalization®, trusted by
more than 5 million shareholders and
8 million app usersé.

BlackRock:3

$14T in AUMS globally across asset
classes and geographies.

$394Bn’” AUM across equities, fixed
income, and alternatives managed
under systematic-.

40 years® of experience in Systematic
Investing.

(1) As of 31st March 2025, BlackRock Financials, ADV Ratings (2) Jio (3) Jio Financial Services Ltd and BlackRock Financial Management Inc. (wholly owned subsidiary of BlackRock Inc.) are the sponsors for the JioBlackRock Mutual Fund (4)

World Bank 2023 data (5) As of 29t Jan 2026, Bloomberg. (6) As of Q4, 2025 Source - Annual Earnings Report. (7) Source: BlackRock. (8) Systematic Investing | BlackRock.

19


https://ir.blackrock.com/financials/
https://www.advratings.com/top-asset-management-firms
http://www.jio.com/
https://s24.q4cdn.com/856567660/files/doc_financials/2025/Q3/BLK-3Q25-Earnings-Release.pdf
https://www.blackrock.com/us/individual/investment-ideas/systematic-investing
https://www.blackrock.com/us/individual/investment-ideas/systematic-investing

Market experts managing your money

Why does this matter to you?

Empowering local investors with global expertise, process and tools to manage your money.

Sid Swaminathan Rishi Kohli
MD & CEO Chief Investment Officer
20 years of experience 24 years of experience

Equity Investment Team

Sahil Chaudhary Tanvi Kacheria Haresh Mehta Anand Shah
14 years of experience 14 years of experience 18 years of experience 23 years of experience

D ‘ BlackRock.

Amit Bhosale
Chief Risk Officer
25 years of experience

Virendra Kumar
13 years of experience



BlackRock.

JioBlackRock Large Cap Fund

(An open-ended equity scheme predominantly investing in large cap stocks)

Powered by a global processes,
designed for true-to-label equity

diversification The investment objective of the Scheme is to generate long term capital appreciatio
by predominantly investing in equity and equity related instruments of large-cap
Investment Compan]es_
~ i } objective
— Exposgre to established and well There is no assurance that the investment objective of the Scheme will be achieved.
- recognised market leaders
Scheme :
category Equity Scheme - Large Cap Fund
o -~ Benchmark BSE 100 Index (TR
Ve High liquidity and transparency within the ndex (TRY)
iy portfolio universe
Exit load NIL

Fund managers Ms. Tanvi Kacheria, Mr. Sahil Chaudhary
o J

.. Scalable execution
0 Technology-led portfolio construction for
transparent equity participation
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Risk-0-Meter & other details

This product is suitable for investors who are seeking* Fund Benchmark

JioBlackRock Large Cap Fund
(An open-ended equity scheme
predominantly investing in large
cap stocks).

* Long-Term Capital Appreciation
« Investment predominantly in equity and equity related BSE 100 Index (TRI)
instruments of large cap companies

Vs
.

erate Risk Moderately High Risk
Moderate Risk Moderately High Risk aule : rately High Rl

Low to Moderate Risk High Risk Low to Moderate Risk _ High Risk

Low Risk Very High Risk Low Risk Very High Risk

RISKOMETER

RISKOMETER

The risk of the scheme is Very High The risk of the benchmark is Very High

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

The above product labelling assigned during the New Fund Offer (NFO) is based on an internal assessment of the scheme characteristics or model portfolio and the same may vary post NFO when the actual investments are made.
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Disclaimer

This document is for informational purposes only and does not constitute investment advice or constitute an offer or solicitation to sell or buy any securities.
This document is for intended recipients only. The views expressed herein are based on internal data, publicly available information and other sources believed
to be reliable. The document does not have regard to specific investment objectives, financial situation and the particular needs of any specific person who may
receive this document. There is no assurance that any investment strategy or Scheme will achieve its objectives or avoid losses. Certain statements in this
document may contain forward-looking information, including projections, estimates, and other statements regarding future events or the future financial
performance of the Scheme. These statements are based on current expectations and assumptions and actual results may differ materially due to various risks
and uncertainties. The value of investments may fluctuate and there is no assurance or guarantee that the investment objectives of the Scheme will be
achieved. Past performance of the sponsors, asset management company or any Scheme of the fund does not guarantee or indicate future results/returns.
Neither the AMC, Trustee Company, sponsors or its affiliates nor any person connected with them shall accept any liability arising from the use of this

document.

Investors are advised to read all scheme-related documents carefully before investing. Investment in mutual funds involves risks, including the possible loss of

principal.

The recipient(s) before acting on any information herein should make his/her/their own investigation and seek appropriate professional advice and shall alone be

fully responsible / liable for any decision taken on the basis of information contained herein.

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



