
 
Daily Statistics for Mirae Asset Arbitrage Fund 
 

Date Fund 
Name 

SEBI 
Category 

Debt 
Exposure 
% * 

YTM Avg. 
Maturity  
(years) 

Modified  
Duration 

Equity 
Exposure 
% ** 

Spread Benchmark 

18-
Mar-
2024 

Mirae 
Asset 
Arbitrage 
Fund 

Arbitrage 
Fund 

24.47 6.82 0.13 0.12 75.53 
 

38 TO 41 
bps 
considering 
the top 10 
stocks in 
the market 

NIFTY 50 
Arbitrage 
Index TRI 

 
* Debt, money market and others exposure 
** Arbitrage exposure 
 

 
 
 
 
 


