
Motilal Oswal Nifty 500 

Momentum 50 Index Fund
(An open ended fund replicating/tracking the Nifty 500 Momentum 

50 Total Return Index)



The Momentum Factor



Disclaimer: This chart is used to explain the concept and is for illustration purpose only and should not be used as development or implementation of any investment strategy. It should not be construed as investment advice to any party.



Investors generally over-react or 

under-react to information
Majority of the investors 

exhibit irrational behavior

Source: https://amc.ppfas.com/pdf-docs/fof/2020/factor-investing-episode-5-momentum-factor.pdf

Stock Price
Pendulum

Under
Value Undervalued

Positive Momentum

Overvalued
Positive Momentum

Undervalued
Negative Momentum

Overvalued
Negative Momentum

Fair Value

https://amc.ppfas.com/pdf-docs/fof/2020/factor-investing-episode-5-momentum-factor.pdf


Disclaimer: This chart is used to explain the concept and is for illustration purpose only and should not be used as development or implementation of any investment strategy. It should not be construed as investment advice to any party.







Disclaimer: This chart is used to explain the concept and is for illustration purpose only and should not be used as development or implementation of any investment strategy. It should not be construed as investment advice to any party



Source/Disclaimer : MOAMC Research, NSE; Data as of 31-Jul-2024. The information / data herein alone is not sufficient and should not be used for implementation of an investment strategy. The table/charts mentioned above are used to 

explain the concept and is for illustration purpose only It should not be construed as an investment advice to any party. Past performance may or may not be sustained in future and is not a guarantee of any future return 



Source/Disclaimer : MOAMC Research, NSE; Data as of 31-Jul-2024. The information / data herein alone is not sufficient and should not be used for implementation of an investment strategy. The table/charts mentioned above are used to 

explain the concept and is for illustration purpose only It should not be construed as an investment advice to any party. Past performance may or may not be sustained in future and is not a guarantee of any future return 
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Source/Disclaimer: NSE. Data from 30-Jun-21  to 30-Jun-24 Macro Economic Sectors as per AMFI Industry Classification as on 30-Jun-24. The stocks/sectors mentioned above are used to explain the concept and is for illustration 

purpose only and should not be used for development or implementation of an investment strategy. The sectors may or may not be part of our portfolio/strategy/schemes. It should not be construed as investment advice to any party. 

Past performance may or may not be sustained in future and is not a guarantee of any future returns

Nifty 500 Momentum 50 Index can catch market trends early with dynamic sector rotation   



Source/Disclaimer: NSE. Data from 01-Jan-20 to 31-Dec-22 Macro Economic Sectors as per AMFI Industry Classification as on 31-Dec-22. The stocks/sectors mentioned above are used to explain the concept and is for illustration 

purpose only and should not be used for development or implementation of an investment strategy. The sectors may or may not be part of our portfolio/strategy/schemes. It should not be construed as investment advice to any party. 

Past performance may or may not be sustained in future and is not a guarantee of any future returns
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Nifty 500 Momentum 50 Index can catch market trends early with dynamic sector rotation   



Source/Disclaimer : MOAMC Research, NSE; Data as of 31-Jul-2024. The information / data herein alone is not sufficient and should not be used for implementation of an investment strategy. The table/charts mentioned above 

are used to explain the concept and is for illustration purpose only It should not be construed as an investment advice to any party . Past performance may not be sustained in the future and is not guarantee of any future return



Source/Disclaimer: NSE. Data as on 31-Jul-24 Macro Economic Sectors as per AMFI Industry Classification. The stocks/sectors mentioned above are used to explain the concept and is for illustration purpose only and should not be used for 

development or implementation of an investment strategy. The stock may or may not be part of our portfolio/strategy/ schemes. It should not be construed as investment advice to any party. Past performance may or may not be sustained in 

future and is not guarantee of any future return



Source/Disclaimer: niftyindices. Performance as of close of 31-Dec-06 to 31-Jul-24 . *2024 till year to date. Performance results have many inherent limitations and no representation is being made that any investor will, or is likely to 

achieve. Past performance may or may not be sustained in future and is not a guarantee of any future return. The above graph is used to explain the concept and is for illustration purpose only and should not used for development 

or implementation of an investment strategy.



Data Label 1 year 3 year 5 year 10 year 15 year

NIFTY 500 Momentum 50 

TRI
CAGR

75.2% 33.7% 35.9% 25.7% 23.8%

Nifty 50 TRI 27.8% 17.9% 18.9% 13.8% 13.2%

NIFTY 500 Momentum 50 

TRI Annualised 

Volatility

22.5% 20.8% 22.2% 20.3% 18.9%

Nifty 50 TRI 12.7% 14.0% 19.2% 17.5% 16.5%

NIFTY 500 Momentum 50 

TRI Risk Adjusted 

Returns

3.3 1.6 1.6 1.3 1.3

Nifty 50 TRI 2.2 1.3 1.0 0.8 0.8

Source/Disclaimer:niftyindices: Performance as of close of 01-Apr-05 to 31-Jul-24. Performance results have many inherent limitations and no representation is being made that any investor will, or is likely to achieve. Past performance 

may or may not be sustained in future and is not a guarantee of any future return. The above graph is used to explain the concept and is for illustration purpose only and should not used for development or implementation of an 

investment strategy. 



3 Year Rolling Returns 5 Year Rolling Returns

Nifty 50 TRI
Nifty 500 Momentum 

50 TRI
Nifty 50 TRI

Nifty 500 Momentum 

50 TRI

Average 12.6% 20.2% 12.2% 19.6%

Median 12.5% 19.1% 13.0% 21.6%

Min -5.0% -15.3% -1.6% -4.7%

Max 42.2% 66.7% 23.8% 33.8%

Returns Range % of observation

Negative 1.9% 3.4% 0.1% 1.8%

0% to 10% 33.2% 17.1% 29.7% 12.4%

10% to 15% 30.1% 17.4% 43.1% 13.6%

15% to 20% 23.4% 14.4% 22.7% 15.9%

Above 20% 11.4% 47.6% 4.4% 56.3%

64.9% 79.4% 70.2% 85.8%

Source/Disclaimer: niftyindices, MOAMC Performance as of close of 01-Apr-05 to 31-Jul-24 . 250 trading days assumed in one year Performance results have many inherent limitations and no representation is being made that 

any investor will, or is likely to achieve. Past performance may or may not be sustained in future. The above graph is used to explain the concept and is for illustration purpose only and should not used for development or 

implementation of an investment strategy. Past Performance may or may not be sustained in future and is not guarantee of any future return.



Nifty 500 Momentum 50 TRI 1 Year 3 Year 5 Year 10 Year

Returns 82.0% 45.6% 41.1% 27.4%

Amount Invested 1,20,000 3,60,000 6,00,000 12,00,000 

Market Value 1,68,187 6,76,678 16,24,340 51,48,319 

Nifty 50 TRI 1 Year 3 Year 5 Year 10 Year

Returns 35.8% 21.6% 21.5% 16.3%

Amount Invested 1,20,000 3,60,000 6,00,000 12,00,000 

Market Value 1,42,080 4,93,699 10,23,798 28,16,054 

Source/Disclaimer: niftyindices: Performance as of close of 01-Aug-14 to 31-Jul-24. Performance results have many inherent limitations and no representation is being made that any investor will, or is likely to achieve. Past 

performance may or may not be sustained in future. The above graph is used to explain the concept and is for illustration purpose only and should not used for development or implementation of an investment strategy. The SIP 

amount, tenure of SIP, expected rate of return are assumed figures for the purpose of explaining the concept of advantages of SIP investments.. The actual result may vary from depicted results depending on scheme selected. It 

should not be construed to be indicative of scheme performance in any manner. The above are not scheme SIP returns, but simulation of index SIP returns. Past performance may or may not be sustained in future and is not a 

guarantee of any future return.

Data as of close of Jul 31, 2024 For SIP returns, monthly investment of INR 10,000/- invested on the first business day of every month 

has been considered. Performance is calculated using Total Return Index, with zero cost/expenses. Past performance may or may not 

be sustained in the future



Nifty200 Momentum 30 Nifty500 Momentum 50

Universe
200 stocks

(Large and Midcap)

500 stocks

(Large, Mid and Smallcap)

Momentum 6 month and 12 month 6 month and 12 month

Number of stocks 30 50

3 Yr. Avg. L / M / S cap holding 

Large – 77%

Mid – 23%

Small – 0%

Large – 47%

Mid – 32%

Small – 21%

5 Yr. CAGR 30.2% 35.9%

5 Yr. Volatility (Risk) 21.7% 22.2%

Source/Disclaimer: niftyindices. Performance as of close of 31-Jul-19 to 31-Jul-24 . *2024 till year to date. Performance results have many inherent limitations and no representation is being made that any investor will, or is likely to achieve. Past performance may or may not be sustained in 

future and is not a guarantee of any future return. The above graph is used to explain the concept and is for illustration purpose only and should not used for development or implementation of an investment strategy.



Source/Disclaimer: NSE. Data from 30-Jun-21  to 30-Jun-24 Macro Economic Sectors as per AMFI Industry Classification as on 30-Jun-24. The stocks/sectors mentioned above are used to explain the concept and is for illustration purpose only and should not be used for development or implementation of an investment 

strategy. The sectors may or may not be part of our portfolio/strategy/schemes. It should not be construed as investment advice to any party. Past performance may or may not be sustained in future and is not a guarantee of any future returns

Source/Disclaimer: NSE. Data from 30-Jun-21  to 30-Jun-24 Macro Economic Sectors as per AMFI Industry Classification as on 30-Jun-24. The stocks/sectors mentioned above are used to explain the concept and is for illustration purpose only and should not be used for development or implementation of an investment 

strategy. The sectors may or may not be part of our portfolio/strategy/schemes. It should not be construed as investment advice to any party. Past performance may or may not be sustained in future and is not a guarantee of any future returns



Source/Disclaimer : MOAMC Research, NSE; Data as of 31-Jul-2024. The information /  data herein alone is not sufficient and should not be used for implementation of an investment strategy. The table/charts mentioned above are used to explain the concept and is for illustration 

purpose only I t should not be construed as an investment advice to any party

Source/Disclaimer : MOAMC Research, NSE; Data as of 31-Jul-2024. The information / data herein alone is not sufficient and should not be used for implementation of an investment strategy. The table/charts mentioned above are used to 

explain the concept and is for illustration purpose only It should not be construed as an investment advice to any party. Past performance may or may not be sustained in future and is not a guarantee of any future return 







Type of Scheme
An open ended fund replicating/tracking

Nifty500 Momentum 50 Total Return Index

Investment Objective
The investment objective of the scheme is to

provide returns that, before expenses,

correspond to the total returns of the

securities as represented by Nifty500

Momentum 50 Total Return Index, subject to

tracking error. However, there is no

guarantee or assurance that the investment

objective of the scheme will be achieved

Minimum Application Amount
Lumpsum and SIP – Rs 500/- and in

multiples of Re 1/- thereafter

Ongoing basis:

Lumpsum and SIP – Rs 500/- and in

multiples of Re 1/- thereafter
Load Structure
Entry Load: Nil

Exit Load: 1% if redeemed on or before 15

days from allotment date, Nil if redeemed

after 15 days from allotment date

Fund Manager
Mr. Swapnil Mayekar

Mr. Rakesh Shetty (debt component)

Total Expense RatioBenchmark
Nifty500 Momentum 50 Total Return Index To be announced 

Source/Disclaimer: MOAMC. Data as on 31-Jul-24 Mutual funds are subject to market risk, read all scheme documents carefully





Annexure



Source/Disclaimer: niftyindices. Performance as of close of 01-Apr-05 to 31-Jul-24 . *2024 till year to date. Performance results have many inherent limitations and no representation is being made that any investor will, or is likely to achieve. 

Past performance may or may not be sustained in future and is not a guarantee of any future return. The above graph is used to explain the concept and is for illustration purpose only and should not used for development or implementation of 

an investment strategy.



Source/Disclaimer: niftyindices: Performance as of close of 01-Apr-05 to 31-Jul-24. Performance results have many inherent limitations and no representation is being made that any investor will, or is likely to achieve. Past performance may 

or may not be sustained in future and is not a guarantee of any future return. The above graph is used to explain the concept and is for illustration purpose only and should not used for development or implementation of an investment 

strategy. 



Source/Disclaimer: Niftyindices. Data as on 31-Jul-24 ; *Computed using combination of 6 month and 12 month returns, adjusted for volatility. For detailed methodology please visit niftyindices.com. The above table is used to explain the concept and is for illustration purpose only 

and should not be used for development or implementation of an investment strategy.
Source/Disclaimer: Niftyindices. Data as on 31-Jul-24 ; *Computed using combination of 6 month and 12 month returns, adjusted for volatility. For detailed methodology please visit niftyindices.com. The above table is used to explain 

the concept and is for illustration purpose only and should not be used for development or implementation of an investment strategy.



Source/Disclaimer:niftyindices: Performance as of close of 01-Apr-05 to 31-Jul-24. Performance results have many inherent limitations and no representation is being made that any investor will, or is likely to achieve. Past 

performance may or may not be sustained in future and is not a guarantee of any future return. The above graph is used to explain the concept and is for illustration purpose only and should not used for development or 

implementation of an investment strategy. 



Source/Disclaimer: The table above is used to explain the methodology and concept for illustration purpose only and should not be used for the development or implementation of an investment strategy. It should not be construed as investment advice

to any party. For detailed methodology please visit niftyindices.com. Z Score = (x - μ)/σ X = observation. μ = Mean of all the observations in the universe. σ = Standard Deviation of all the observations in the universe. Μ = average of Normalized

Momentum Score = If > 0 than add 1. If < 0, (1-Score)^-1. – The weight is derived by multiplying the free float market cap with the Normalized Momentum Score of that stock.




