
BENCHMARK INDEX: 

NIFTY 500 Total Return Index (TRI)

FUND MANAGERS: 

Sandeep Tandon | Sameer Kate | 
Jignesh Shah |  Ankit Pande | Sanjeev Sharma 

LOAD STRUCTURE:
 Entry Load: Nil

Exit Load:  1% if redeemed/switched out on or before completion 

of 15 days from the date of allotment of units
No Exit Load is payable if Units are redeemed / switched-out after 

15 days from the date of allotment

PLANS AND OPTIONS:

Regular / Direct: Growth and IDCW 
(Payout and Re-investment) 

MINIMUM INVESTMENT: 

SYSTEMATIC INVESTMENT PLAN (SIP)
Monthly: Rs. 10,000/-

LUMPSUM
Rs. 10,00,000/-

SUBSEQUENT INVESTMENT
Rs. 10,000/-

and in multiples of Re. 1/- thereafter

The Long-Short Sectoral Fund (Focused)

NFO Period: 
27 April – 11 May, 2026

Based on
Systema�c Ac�ve Inves�ng 



Turning Sector 
Cycles into 

Opportunity

Opportunis�c through sector cycles

The fund employs a sophis�cated mul�-cycle rota�on framework to systema�cally iden�fy which 

sectors should be overweighted (long) and which should be underweighted or shorted. Rather 

than sta�c sector alloca�on, the fund dynamically rebalances across a maximum of 4 sectors at 

any given �me, capitalizing on the cyclical nature of sector performance driven by three 

interconnected forces:

• Macroeconomic Cycle: The macroeconomic cycle reflects the broad expansion and 

contrac�on phases of the economy, typically progressing through four stages: Early Cycle, Mid 

Cycle, Late Cycle, and Recession/Recovery

• Earnings Cycle: The earnings cycle represents the quarterly/annual progression of corporate 

profitability and guidance revisions. Sectors rotate based on earnings surprises, margin 

trends, and guidance revisions

• Liquidity Cycle: The liquidity cycle reflects the availability of capital in the financial system, 

driven by central bank policy, credit condi�ons, and foreign capital flows

Por�olio construc�on rules

Rebalancing: Real-�me. Long posi�ons can be hedged via single stock deriva�ves for downside protec�on

Clear Rules Ensure Strategic Coherence and Risk Discipline
The fund operates under a set of inviolable por�olio construc�on rules that prevent conflicts, ensure clarity of posi�oning, 

and maintain risk discipline across all market condi�ons.

“Returns in equi�es are driven more by where you invest than what you pick”
Sectors men�oned are for illustra�ve purpose only and may not necessarily form a part of the scheme por�olio

Basic construct: flexible 4-sector alloca�on model



Money 
Manager Inputs

Short posi�ons

Long posi�ons

Stock selec�on

Liquidity & 
tradability filter

Regime (risk-on / risk-off) 
& macro filters

Signal genera�on with 
70% HFA & 30% LFA

MARCOV 
(Systema�c Ac�ve Inves�ng) Risk Management Matrix: 

Stock/sector concentra�on caps, 
vola�lity, gross / net exposure

Posi�on sizing

Money Management Matrix:
Liquidity, impact cost, margin

Data Strength: 
Absolute and rela�ve strength 

of mul�variate data points

Investment Universe 

Long Posi�ons: BSE ALLCAP Index 

Short Posi�ons: Stocks in F&O Basket

Data cleaning & 
processing

A�ribu�on & 
model updates

Rebalancing 
& exit strategy

Monitoring,
risk repor�ng 
& stress tests

Execu�on 
(Smart Order 

Rou�ng)

Risk & 
compliance

checks
PORTFOLIO CONSTRUCTION 

Investments in equity including unhedged short exposure 

will be restricted to maximum of four sectors. Long-Short 

will apply at sector level i.e. all stocks in the por�olio of a 

par�cular sector will either be long or short.

A focused sectoral long-short strategy that will benefit 

from evolving posi�ve as well as nega�ve sector-specific 

developments & trends via extensive usage of deriva�ve 

strategies within SEBI’s prescribed regulatory limits

Indica�ve* asset alloca�ons, risk profiling & ranges

Minimum equity exposure (Long + Short) will be 80% 

*Please refer ISID for standard asset alloca�ons

Focused Sectoral por�olio: 

Beta Management with 25% Shor�ng Op�on

Investment process – stock selec�on

GLOBAL MACRO

INDIA MACRO

DOMESTIC THEMES

SECTOR SELECTION 

STOCK SELECTION

The top-down investment filter – how macro context narrows to the winning stock 

Instruments Range %Risk Profile

65 - 100

0 - 35

0 - 25

0 - 100

0 - 15

High / Low Risk

High Risk

High Risk

Moderate Risk

Minimal Risk

All cap cash equity / equity arbitrage

All cap unhedged deriva�ve strategies (Long)

All cap unhedged deriva�ve strategies (Short)

Hedging

Margins ( Cash, T-bills, G-secs )



INVESTMENTS IN SPECIALIZED INVESTMENT FUND INVOLVES RELATIVELY HIGHER RISK INCLUDING POTENTIAL
LOSS OF CAPITAL, LIQUIDITY RISK AND MARKET VOLATILITY. PLEASE READ ALL INVESTMENT STRATEGY RELATED 
DOCUMENTS CAREFULLY BEFORE MAKING THE INVESTMENT DECISION. MUTUAL FUND INVESTMENTS ARE 
SUBJECT TO MARKET RISKS, READ ALL SCHEME RELATED DOCUMENTS CAREFULLY

RTGS / NEFT details of our collection bank accounts

Account Name: qsif Sector Rotation Long-Short Fund

Account Number: 57500001886727

IFSC Code: HDFC0000060

Branch: HDFC Bank Ltd., Fort, Mumbai 400001

Links

NFO Application Form :  Click here

Detailed qsif Presentation :  Click here

NFO Presentation :  Click here

Investment Strategy Information Document (ISID)  :   Click here

Disclaimer: All figures and data given in the document are dated unless stated otherwise. In the prepara�on of the material contained in this document, the AMC has used informa�on that is publicly available, including 
informa�on developed in-house. Some of the material used in the document may have been obtained from members/persons other than the AMC and/or its affiliates and which may have been made available to the AMC and/or 
to its affiliates. Informa�on gathered and material used in this document is believed to be from reliable sources. The AMC however does not warrant the accuracy, reasonableness and / or completeness of any informa�on. We 
have included statements / opinions / recommenda�ons in this document, which contain words, or phrases such as “will”, “expect”, “should”, “believe” and similar expressions or varia�ons of such expressions, that are “forward 
looking statements”. Actual results may differ materially from those suggested by the forward looking statements due to risk or uncertain�es associated with our expecta�ons with respect to, but not limited to, exposure to 
market risks, general economic and poli�cal condi�ons in India and other countries globally, which have an impact on our services and / or investments, the monetary and interest policies of India, infla�on, defla�on, 
unan�cipated turbulence in interest rates, foreign exchange rates, equity prices or other rates or prices etc. There is no assurance or guarantee of returns under the scheme. The AMC (including its affiliates), the Mutual Fund, the 
Specialized Investment Fund the trust and any of its officers, directors, personnel and employees, shall not liable for any loss, damage of any nature, including but not limited to direct, indirect, puni�ve, special, exemplary, 
consequen�al, as also any loss of profit in any way arising from the use of this material in any manner. The recipient alone shall be fully responsible/are liable for any decision taken on this material. Investors are advised to consult 
their own legal, tax and financial advisors to determine possible tax, legal and other financial implica�on or consequence of subscribing to the units of qsif (offered by quant Mutual Fund). quant Money Managers Ltd. has no duty 
or obliga�on to update the informa�on contained herein. Past performance may or may not be sustained in the future. This presenta�on, including the informa�on contained herein, may not be copied, reproduced, republished, 
or posted in whole or in part, in any form without the prior wri�en consent of quant Money Managers Ltd.
The views expressed herein are as of April 27, 2026. This presenta�on has been prepared and issued on the basis of internal data, publicly available informa�on and other sources believed to be reliable. The informa�on contained 
in this document is for general purposes only and not a complete disclosure of every material fact and terms and condi�ons. The informa�on / data herein alone is not sufficient and shouldn’t be used for the development or 
implementa�on of an investment strategy. It should not be construed as investment advice to any party. All opinions, figures, charts/graphs, es�mates and data included in this presenta�on are as on date and are subject to 
change without no�ce. Readers shall be fully responsible / liable for any decision taken on the basis of this presenta�on. Investments in Securi�es are subject to market and other risks and there is no assurance or guarantee that 
the objec�ves of any of the investment strategies will be achieved. The investment strategy may not be suited to all categories of investors. Recipient shall understand that the aforemen�oned statements cannot disclose all the 
risks and characteris�cs. The recipient is requested to take into considera�on all the risk factors including their financial condi�on, suitability to risk return, etc. and take professional advice before inves�ng. 

This Product is suitable for investors who 
are seeking*

Benchmark Risk-Band 
(as applicable)

Risk-Band

*Investors should consult their financial advisors 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 internal assessment of the scheme characteristics or model portfolio and the same 
may vary post NFO when the actual investments are made

www.qsif.comFollow us @qsif: 

To achieve long-term capital  apprecia�on by 
concentra�ng investments in equity and equity-related 
instruments of up to four high-poten�al sectors, while 
employing limited short exposure through deriva�ves to 
capitalize on sector-specific downturns and enhance 
risk-adjusted returns.

Risk Band Level 5 Risk Band Level 5

NIFTY 500 Total Return Index (TRI)

To implement the Systema�c Ac�ve Inves�ng with precision and depth, we have developed MARCOV, a proprietary investment framework that 

combines High Frequency Analy�cs (70%) and Low Frequency Analy�cs (30%).

Microstructure Analy�cs: Provides a high-resolu�on view of capital flows by analysing order book depth, liquidity condi�ons, vola�lity surfaces, term 

structures and impact costs. This helps us detect short-term imbalances, refine �ming, and reduce overall cost, making it essen�al for both signal 

genera�on and trade execu�on.

Alternate Data Analy�cs: Expands our informa�on edge by integra�ng non-tradi�onal datasets such as web search trends, mobility flows, public 

registries, trade sta�s�cs, and geospa�al/environmental feeds. These inputs help capture early indicators of behavioural shi�s, supply–demand 

changes, and capital alloca�on pa�erns that conven�onal financial data o�en misses.

Risk Analy�cs: Acts as the guardrail of the process by measuring exposures across credit, liquidity, currency, dura�on, and deriva�ves. Using tools like 

VaR, Greeks, and stress tests, it ensures that posi�on sizing, leverage, and por�olio construc�on remain robust across market regimes and tail events.

Cycles Analy�cs: Places every decision in temporal context by mapping economic, market, business, and credit cycles. By iden�fying where we are in 

broader rhythms, it enables an�cipatory posi�oning, helping por�olios align with turning points rather than reac�ng a�er the fact.

Objec�vity Analy�cs: Maintains discipline by valida�ng models, filtering noise, and mapping percep�on–reality gaps. It works to minimise the impact 

of behavioural and narra�ve biases, ensuring that convic�on is consistently grounded in evidence and not distorted by market sen�ment or 

storytelling.

Vola�lity Analy�cs: Provides the framework to adapt exposure dynamically; by iden�fying vola�lity regimes, clustering, and dispersion, it guides 

hedging, drawdown control, and opportunis�c posi�oning, turning turbulence into a tool for both protec�on and alpha genera�on.

Introducing   - Adap�ve Precision MARCOV

why  qsif Sector Rota�on Long-Short Fund to exis�ng mf por�olioadd
qsif Sector Rota�on Long-Short Fund expresses a focused thesis on sectoral cycles rather than relying on overall market direc�on. This allows 

investors to avoid �ming decision for inves�ng in different sectoral funds, provides a poten�al alpha genera�on opportunity through shor�ng of 

sector expected to face strong headwinds and gives exposure to a por�olio of high convic�on bets

1 Reduc�on in vola�lity 2 Enhance diversifica�on
and reduce drawdowns 3 Source of addi�onal alpha

Adding SIF strategies to an investor’s exis�ng 

MF por�olio could sta�s�cally reduce overall 

por�olio vola�lity and improve risk metrics

Short posi�ons will further enhance 

diversifica�on of an investor’s exis�ng por�olio 

with long bias, reducing drawdowns and 

improving risk-adjusted returns

Short posi�ons provide hedge opportuni�es and 

also represent a unique source of poten�al  

alpha in an investor’s por�olio

https://www.qsif.com/Admin/Pdf/KIM_and_Application_Form-qsif_Sector_Rotation_Long_Short_Fund.pdf
https://www.qsif.com/Admin/SIDPdf/ISID_qsif_Sector_Rotation_Long-Short_Fund.pdf
https://www.qsif.com/Admin/Pdf/qsif_Deck.pdf
https://www.qsif.com/Admin/Pdf/qsif_Sector_Rotation_Long-Short_Fund_Presentation.pdf
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