DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018

(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )
M U T U A L F U N D MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —400021.

DSP BlackRock Equity Fund DSP BlackRock Equity Opportunities Fund (Cont'd)
Multi Cap Fund- An open ended equity scheme investing across large cap, mid cap, small cap stocks Large & Mid Cap Fund- An open ended equity scheme investing in both large cap and mid cap stocks
Sr. No. Name of Instrument Rating/Industry Quantity rket value % to Net Assets Sr. No. Name of Instrument ISIN Rating/Industry Quantity Market value
( Lakhs) ( Lakhs)
Shree Cement Limited INE070A01015 Cement 50,746 8,219.05
EQUITY & EQUITY RELATED 20 |Dilip Buildcon Limited INE917M01012 Construction 752,133 7,546.15 1.49%
Listed / awaiting listing on the stock exchanges _ 21 [Maruti Suzuki India Limited INE585B01010  [Auto 84,380 7.477.00 1.48%
1 |HDFC Bank Limited E040A01026 | Banks 723,049 13,637.43 5.41% 22 |GAIL (India) Limited INE129A01019 _ |Gas 2.267.3% 7449.52 1.47%
2 Baja Finance Limited E296A01024 _{Finance 348,924 9,702.51 3.85% 23 |Edelweiss Financial Services Limited INES32F01054 __|Finance 3.107.916 7.403.06 L46%
3 Larsen & Toubro Limited E018A01030 Construction Project 678,82 8,898.76 3.53% 54 |Kotak Mahindra Bank Limited INE237A01028 Banks 676.850 7.092.03 1.40%
4 CICI Bank Limited E090A01021 Banks 2,592.84 7,217.19 2.86% — - e
5 Shroe Cement Limited E070A01015 Cement 1136 666257 564% 25 | The Federal Bank Limited INE171A01029 Banks 7,816,370 6,972.20 1.38%
3 State Bank of India E062A01020 Banks 251 ‘086 6‘292:70 2:4 9% 26 |Jubilant Foodworks Limited INE797F01012 Consumer Non Durables 280,710 6,528.89 1.29%
7 [Maruti Suzuki India Limited E585B01010 _[Auto 68.430 6,063.65 2.40% 27 |CESCLimited INE486A01013  |Power i 657.571 6,353.45 1.25%
g Bajaj Finserv Limited E918101018 Finance 114.967 5.94558 236% 28 Sadbhav En; ineering Lu?med' i _ INE226H01026 Cpnstructlon Project 1,588,034 6,184.60 1.22%
9 Tata Steel Limited E081A01012 Ferrous Metals 999.914 3.710.01 2.26% 29  [Mahindra & Mahindra Financial Services Limited INE774D01024 Finance 1,334,508 6,182.11 1.22%
0 |Yes Bank Limited E528G01027 Banks 1,827,137 5,570.03 2.21% 30 | Glenmark Pharmaceuticals Limited INE935A01035 Pharmaceuticals 1,133,508 5,965.65 1.18%
1 V-Guard Industries Limited £951101027 ndustrial Capital Goods 2,280,171 5,066.54 2.01% 31 Voltas Limited INE226A01021 Construction Project 957,009 5,942.07 1.17%
2 |GAIL (India) Limited E129A01019 Gas 1,492,073 4.902.21 .94% 32 | Ashok Leyland Limited INE208A01029 Auto 4,041,800 5,878.80 1.16%
3 {igldustir} Pletr((j)leum Corporation Limited “88328 8% ? getéoleum Products 1 jgé 8(3) 4 gg?g; ggg/ﬂ: 33| City Union Bank Limited INE491A01021_|Banks 3,335,126 5,752.46 1.13%
nfosys Limite L oftware B 1051, -2 /0 34 | Alkem Laboratories Limited INE540L01014 Pharmaceuticals 288,563 5,737.64 1.13%
5__[Motherson Sumi Systems Limited E775A01035 | Auto Ancillaries 1.496.183 4,652.38 84% 35| V-Guard Indusries Limited INEO51101027 __|Industrial Capital Goods 2,578,754 5,729.99 1.13%
6 Minda Indulsmes Limited ___ I Ancillaries S s o S 36 |PLindustries Limited INEGO3101030___|Pesticides 607.104 5.374.08 1.06%
T fTaia Consultancy Services Limited 67001000 Software Broreet T 123057 L0 37| Jubilant Life Sciences Limited INE700A01033__|Pharmaceuticals 615.720 5.168.66 1.02%
9 [Kotak Mahindra Bank Limited E237A01028  [Banks 115364 435742 T3% 381 Baijaj Finane Limited — INE296A01024 _ Finance 287,399 3.079.92 1.00%
20 Bharat Foree Limited E465A01025 ndustrial Products 510.509 427143 69% 39 Cr(')mpton Grga\@ Consumer Electricals Limited INE299U01018 Consumer' Du}"ables 2,139,988 5,066.42 1.00%
21 Divi's Laboratorics Limited E361B01024 Pharmaceutical 387215 420142 67% 40 | Exide Industries Limited INE302A01020 Auto Ancillaries 2,268,727 5,055.86 1.00%
22 [Havells India Limited E176B01034 | Consumer Durables 858,401 4,187.71 .66% 41 |SRF Limited INE647A01010 | Textile Products 256,543 5,015.80 0.99%
23 [Britannia Industries Limited E216A01022 _ |Consumer Non Durables 84,046 4,177.59 .66% 42 |UltraTech Cement Limited INE481G01011 __ [Cement 126,567 4,999.40 0.99%
24 | Apollo Tyres Limited E438A01022 Auto Ancillaries 1,469,520 4,071.31 .61% 43 | Coromandel International Limited INE169A01031 Fertilisers 946,880 4972.54 0.98%
25 |Hindustan Unilever Limited E030A01027 Consumer Non Durables 302,797 4,037.34 .60% 44 | Supreme Industries Limited INE195A01028 Industrial Products 410,468 4,901.19 0.97%
%g :7[ gagech %ement Limited 34§ Al‘gg 8’1% gemem o Duratt ; 523282 gg;? gg;’/ﬂ) 45 | Gujarat State Petronet Limited INE246F01010 Gas 2,567,978 4,866.32 0.96%
imite E onsumer Non Durables 3.933. .56% 46 [Spicejet Ltd. INE285B01017 | Transportation 3,580,324 4,480.78 0.88%
28  [Bharat Fsinancial Inclusion édimited E180K01011 :inanlce 354,047 3.883.36 .54% 47 Yre)s Blank Limited INE528G01027 B;mk;J 1437415 4381.96 0.86%
29 | Avenue Supermarts Limite: E192R01011 Retailing 290,342 3,846.45 .52% F p H 0
30 [Finolex Industries Limited E183A01016 | Industrial Products 569.751 373893 49% A S e R e e e e e oy
31 |Sadbhav Engineering Limited E226H01026 | Construction Project 921,268 3,587.88 4% ICS AT fustial L apiial boods - Lo
32_[HCL Technologies Limited E860A01027 [Software 339.654 348361 38% 30 {Quess Corp Limited INE615PO10LS | Commercial Services 406,257 4,176.32 0.82%
33 [Strides Shasun Limited E939A01011 _|Pharmaceuticals 508,166 3.400.39 35% 51 {Welspun India Limited __ INE192801031 _ |Textile Products 1,168,369 4,161.24 0.82%
34| Ahluwalia Contracts (India) Limited E758C01029 _[Construction 886.68 3333.03 32% 52 |Manappuram Finance Limited INE522D01027 | Finance 3,788,228 4.131.06 0.82%
35 |IndusInd Bank Limited E095A01012 Banks 184.02 3.306.40 31% 53 [Hatsun Agro Product Limited INE473B01035 Consumer Non Durables 597,161 4,129.37 0.81%
36 |Guiarat State Petronet Limited E246F01010 Gas 1.691,67 3.205.73 27% 54 |NCC Limited INE868B01028 Construction Project 3,371,817 3,963.57 0.78%
37 |KNR Constructions Limited E634101029 Construction 1,003,405 2.849.67 13% 55 Kansai Nerolac Paints Limited INE531A01024 Consumer Non Durables 776,820 3,929.16 0.78%
38 [Alkem Laboratories Limited E540L01014 Pharmaceuticals 142,706 2,837.49 12% 56 |KNR Constructions Limited INE634101029 Construction 1,323,523 3,758.81 0.74%
39 |Kansai Nerolac Paints Limited E531A01024 Consumer Non Durables 537,138 2,716.84 .08% 57 |ICICI Lombard General Insurance Company Limited INE765G01017 Finance 457216 3,629.61 0.72%
40 | Asian Paints Limited E021A01026 Consumer Non Durables 240,167 2,690.83 .07% 58  |Minda Industries Limited INE405E01023 Auto Ancillaries 319.163 3.404.19 0.67%
41 |ICICILombard General Insurance Company Limited §76.JG0 017 [Finance 336.724 2,673.08 .062/0 59 |Balkrishna Industries Limited INE787D01026 | Auto Ancillaries 291.825 3.118.59 0.62%
42 The Ramco Cements Limited E331A01037 |Cement 343,831 2488.48 99% 60| Cadila Healthcare Limited INEO10B01027 | Pharmaceuticals 782,429 2,956.41 0.58%
T fohob L lund Linitad L Los e zaCnL0 e 61| Finolex Industries Limited INEI83A01016__|Industrial Products 415,984 274445 0.54%
VT VS_p_T Tndustrics Limited 57 0A01016 Consumer Non Durablcs 0.365 > 59A36 0‘94%’1 62 |Havells India Limited INE176B01034 Consumer Durables 557,908 2,721.75 0.54%
46 [Finolex Cables Limited E235A01022 [Industrial Products 344.697 2326.19 0:92% 63 1Engincers India Limited __ INE510A01028 | Construction Project 1,672,894 2,650.70 0.52%
17 PCA Laboratories Limited ES71A01020 Pharmaceuticals 333.005 2315.07 0.92% 64 | Colgate Palmolive (India) Limited INE259A01022 Consumer Non Durables 247,011 2,610.66 0.52%
48 SRF Limited E647A01010 Textile Products 117.347 2.20431 0.91% 65 Ahluwa_\ha Co_ntra_ctsA(mdla) Limited INE758C01029 Constrqctlon 665,357 2,501.08 0.49%
49 |Bharat Electronics Limited E263A01024 _|Industrial Capital Goods 1,618,518 2.289.39 0.91% 66 |Cummins India Limited INE298A01020 __|Industrial Products 354,071 2,479.38 0.49%
50 OX Leisure Limited E312H01016 Media & Entertainment 838,654 2,222.85 0.88% 67 |RBL Bank Limited INE976G01028 Banks 511,513 2,454.50 0.48%
51 Himatsingka Seide Limited E049A01027 Textile Products 614,956 2,148.96 0.85% 68 | Tata Consultancy Services Limited INE467B01029 Software 83,163 2,369.44 0.47%
52 ahindra Logistics Limited E766P01016 Transportation 439911 2,132.69 0.85% 69 | Vardhman Textiles Limited INE825A01012 Textiles - Cotton 193,469 2,364.58 0.47%
53 Dixon Technologies (India) Limited E935N01012 Consumer Durables 61,336 2,018.60 0.80% 70  |Eris Lifesciences Limited INE406M01024  |Pharmaceuticals 290,191 2,320.80 0.46%
54 |Sterlite Technologies Limited INE089C01029 f\eclcegs";gri'efq“‘lf’me“‘ & 636,218 1,987.55 0.79% 71 |IFL Holdings Limited INE530B01024 _ |Finance 309,946 2,187.29 043%
55 |Bharat Petroleum Corporation Limited E029A0101T | Petroleum Products 453,780 939.68 0.77% 72 {Satin Creditcare Network Limited INE836B01017 _ Finance ___ 212,297 203177 040%
56 |Balkrishna Industries Limited E787D01026 | Auto Ancillaries 180,763 931.72 0.77% 73 |KECInfenational Limited __ INE389H01022 _|Construction Project 515,869 2,010.60 040%
57 [Satin Creditcare Network Limited E836B01017 _|Finance 453,31 79751 0.71% 74 18K Miles Software Services Limited INE650K01021 _ |Software 263,750 1,767.26 0.35%
58 |[Srikalahasthi Pipes Limited E943C01027 _|Ferrous Metals 554,784 786.13 0.71% 75 |ICICI Securities Limited™ Finance 319,368 1,660.71 0.33%
59 |Welspun India Limited E192B01031 | Textile Products 2,751,032 596.97 0.63% 76 |Prestige Estates Projects Limited INE811K01011 _|Construction 558,684 1,630.24 0.32%
60 _[Indian Oil Corporation Limited E242A01010 etroleum Products 862,770 523.65 0.60% 77__|Tata Steel Limited - Partly Paid Shares IN9081A01010 __|Ferrous Metals 206,955 290.88 0.06%
61 Sharda Cropchem Limited E221J01015 Pesticides 276,556 054.37 0.42% 78 | City Online Services Ltd** INE158C01014 Telecom - Services 200,000 5.60 *
62 |Punjab National Bank E160A01022 Banks 980,899 934.80 0.37% Total 486,372.34 95.96%
63 MAS Financial Services Limited E348L01012 Finance 138,916 823.84 0.33%
64 |ICICI Securities Limited” Finance 157.668 819.87 0.33% MONEY MARKET INSTRUMENTS
65 Adani Ports and Special Economic Zone Limited E742F01042 Transportation 226,744 802.90 0.32% )
66 _|KEC International Limited E389H01022 [ Construction Project 205.605 801.35 032% 2 {CBLO Reverse Ropn oo et o
67 RBL Bank Limited E976G01028 Banks 152,742 732.93 0.29% — =
68 lata Steel Limited - Partly Paid Shares 9081A01010 Ferrous Metals 68,959 96.92 0.04% Nintual Fond
Total 242.444.61 96.13% W ungs ____ .
80  [DSP BlackRock Liquidity Fund - Direct - Growth INF740K01QL4 181,317 4,506.30 0.89%
Unlisted Total 4,506.30 0.89%
69 | SIP Technologies & Export Limited** INE468B01019 Software 122,549 - *
70 [Magnasound (India) Limited** Media & Entertainment 25,000 - * Cash & Cash Equivalent
Total - & Cash Margin 100.00 0.02%
Net Receivables/Payables (1,315.88) -0.26%
MONEY MARKET INSTRUMENTS Total (1,215.88) -0.24%
71 _|CBLO /Reverse Repo Investments 5,728.05 2.27;% GRAND TOTAL 506,868.13 100.00%
Total 5,728.05 2.27% Notes : 1. ** Non Traded / Thinly Traded and illiquid securities in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Pending Listing. 4 * Less than 0.01%.
Mutual Funds 5 DSP BlackRock Equity Opportunities Fund erstwhile known as DSP BlackRock Opportunities Fund.
72 |DSP BlackRock Liquidity Fund - Direct - Growth [INF740K01QL4 282,048 7,009.81 2.78%
Total 7,009.81 2.78%
Cash & Cash Equivalent DSP BlackRock India T.I.G.E.R. Fund
Net Receivables/Payables (2.947.31) -1-18;% (The Infrastructure Growth and Economic Reforms Fund)
gﬁ?&lND TOTAL 2%924375311; 16‘1”1)3“2 An open ended equity scheme following economic reforms and/or Infrastructure development theme
Notes : 1 ** Non Traded / Thinly Traded and illiquid securities in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%. 4 * Pending Listing. Sr. No. Name of Instrument Rating/Industry Quantity  Market value
T Lakhs
EQUITY & EQUITY RELATED
. Listed / awaiting listing on the stock exchanges
DSP BlackRock Top 100 Equity Fund I [Larsen & Toubro Limited EOT8A01030 | Construction Project 814,729 10,6802 718%
Large Cap Fund- An open ended equity scheme predominantly investing in large cap stocks 2 CICI Bank Limited E090A01021 Banks 3,001,165 353.74 5.62%
3 HDFC Bank Limited E040A01026 Banks 435,060 205.67 5.52%
3 - ati — ity Tarket vs ) 4 State Bank of India E062A01020 Banks 2,679,582 6,696.28 4.50%
Sr. No._ Name of Instrument ‘ Rating/Industry Quantity M‘“:;{;i:‘:; % tA"“Neﬁ 5 [Tata Steel Limited E081A01012 [Ferrous Metals 006.986 575039 387%
. e 6 KNR Constructions Limited E634101029 Construction 582,335 4,493.83 3.02%
7 Ashoka Buildcon Limited [INE442H01029 Construction Project 765,03 438522 2.95%
EQUITY & EQUITY RELATED 8 [Kalpataru Power Transmission Limited E220B01022 _ [Power 861,62 4,172.40 2.81%
Listed / awaiting listing on the stock exchanges | __ . 9 [Sadbhav Engineering Limited E226H01026 _|Construction Project 102037 973.83 2.67%
b e p e e e s
T 0 — = v - - ank o aroda s anks . " ()
i Qellanczlfrlduls)trleﬁ.Llynl(tied gg?éﬁg gég Eetroleum Pr(;)du(}ts %%’6/83 8% ggg ‘? é 6'?82//" 2 Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 927,67 3,199.07 2.15%
= fdrz:?nd B;)rlllkrli)imlirtr: © F095ATO nglitsructlon roject 507 NN £'68‘%‘: 3 ‘edanta Limited E205A01025 on - Ferrous Metals 1,143,515 3,177.26 2. 4Z/o
E . 381 . N = Y
6__|Housing Development Finance Corporation Limited [INEO01A01036 ] Finance 740,032 3.510.02 4.55 2/" g ;}illrlk;t( f’(ti:g}e];glm(tﬁgporation Limited 5(1)3228 8 (1) l?:tsroleum Products zgg Z A; % g?ggg 8(3)"2
7 [Baja Finance Limited E206A01024 _ [Finance | 43,660 1.377.01 3.83% 6 [Bharat Electronics Limited E263A01024 Industrial Capital Goods 1.899.554 2.686.92 81%
8§ ITC Limited — £154A01025 1Consumer Non Durables 4,168,855 0.651.42 3.59% 7| Dilip Buildcon Limited E917M01012__|Construction 262,940 2,638.08 1%
9 1Kotak Mahindra Bank Limited E237A01028 1Banks 86,161 9.285.19 3.13% 8 |Edelweiss Financial Services Limited E532F01054 _[Finance 1057,292 251847 69%
(1) ?%ﬂ;ﬁggd 238(5)28 8,23 ;Snlif;rlal Products ;ég;;ig g ?gggg %ggé‘ 9 |Techno Electric & Engineering Company Limited E286K01024 _ [Construction Project 657,553 2.455.63 .65%
E B . . o : B 1 0,
2 [Bharat Petroleum Corporation Limited E029A01011 [ Petroleum Products 1892813 8.090.83 273% A pes e iyl S [ Ly — e
3 |Eicher Motors Limited E066A01013  |Auto 26,834 7.613.52 2.57% s = - - S
4 [Vedania Limited E205A01025 | Non - Ferrous Metals 2707.544 752291 2.54% s fHid Lol ipad ool i P S e e
— = - st R : { Lakshmi Cement Limite INE ement . .53%
5__[ICICI Lombard General Insurance Company Limited INE765G01017 | Finance 933,923 7413.95 2.5 03/" 24 ahindra & Mahindra Financial Services Limited E774D01024 _ [Finance 490,967 2,274.40 .53%
6 Titan Company Limited £280A01028 | Consumer Durables 762,642 7.186.38 2:42% 25 [Dalmia Bharat Limited E439L01019 __|Cement 71.730 2,061.63 39%
11 Yes Bank Limited £528G01027 | Banks 239,533 1132.07 240% 26 [H.G. Infra Engineering Limited E926X01010 | Construction Project 645,846 940.77 30%
8 | Ashok Leyland Limited E208A01029 | Auto 4,720,541 6.866.03 31% 27| Ahluwalia Contracts (India) Limited E758C01029__[Construction 509.599 915.58 29%
9 |[Tata L}eel Limited . EOSIAO 012 Ferrous Metals 1,015,124 5,796.87 .95% 58 |INTPC Limited E733E01010 Power 1.097.000 361.61 25%
20 |UltraTech Cement Limited E481G01011 Cement 143,007 5,648.78 .90% 59 |Blue Star Limited F472A01039 Consumer Durables 217.398 642.33 0%
m = - E K
21 [Shree Cement Limited EO70A01015 _]Cement 34,500 5.587.78 88% 30 [Solar Industries India Limited E343H01029 _[Chemicals 52.682 63148 0%
22 |Hindalco Industries Limited E038A01020 on - Ferrous Metals 2,595,600 5,568.86 .88% 31 Ashok Leyland Limited F208A01029 Auto 1.103.675 605.30 3%
23 |Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 1,540,357 5311.92 79% 32 ower Mech Projects Limited E211R01019 Construction Project 39.368 603.28 “08%
H i imi E795G01014 Finance 1,085,901 4,934.88 .66% e : + — 3 : : *
24 HDFC Standard Life Insurance Company Limited [INE ne 085, : y 33 [Future Supply Chain Solutions Limited £935Q01015_[Transportation 238.740 592.99 0T%
25 |Avenue Supermarts Limited ___ EI9ZROIOIL_{Retailing 355,914 4.715.15 9% 34| The Federal Bank Limited E171A01029 _[Banks 1.761.835 57156 06%
26 |SBI Life Insurance Company Limited E123W01016 Finance 635,692 4,311.58 A45% 35 |NCC Limited 363801028 Construction Project 1.321.046 552.89 04%
27 |Adani Ports and Special Economic Zone Limited E742F01042 Transportation 1,148,729 4,067.65 37% 36 |CESC Limited F486A01013 ower 157.309 519‘92 ‘02%
28 [State Bank of India__ E062A01020 |Banks 1.460.288 649.26 23% Ve Bark Limited £533G010T T Banks 19835 51595 A
29 {Hero MotoCorp Limited _ E158A01026_|Auto 92.693 3.283.93 1% 38 [Gujarat State Petronet Limited INE246F0L0L0 [Gas 787489 492.20 00%
30 CICI Prudential Life Insurance Company Limited E726G01019 Finance 834,581 3,243.18 .09% 39 |Sanghi Industries Limited F999B01013 Cement 1.260.000 183.69 00%
31 Sun Pharmaceutical Industries Limited E044A0103 harmaceuticals 565,245 2,798.53 .94% 70 Sk_g_ippcr Limited F439E01022 dustrial Capital Goods 683.105 7 43‘25 ‘97%
32 Dr. Reddy's Laboratories Limited E089A01023 Pharmaceuticals 122.186 2,542.14 0.86% 21 |Bharat Financial Inclusion Limited E1S0K01011 Finance 131.281 7 39:96 0:97%
33 |Bharat Electronics Limited E263A01024 ndustrial Capital Goods 1,570,308 2,221.20 0.75% 7> [Satin Creditcare Network Limited ES36B01017 Finance 346.419 73.9 0.92%
34 Bank of Baroda E028A01039 Banks 1,510,811 2,149.88 0.72% B e 3 H - 270
35 [Bandhan Bank Limited E545U01014 _[Banks 403.040 1.890.46 0.64% bt il Lol L | i) Proguets S o ey
— o S = = - - 4 1dhan Infra Limite: L. Construction Project R . ()
36 lataSteel Limited _Partly Faid Shares 208101010 LFerrous Metals 7L373 T 2.03% 45| Crompton Greaves Consumer Electricals Limited |INE299U01018 | Consumer Durables 507,600 201.74 0.81%
Total 296,047.59 9.71% 46 [Voltas Limited E226A01021 _[Construction Project 191.782 90.77 0.80%
47 |Tata Power Company Limited E245A0102 Power 1,474,850 65.13 0.78%
= g‘fﬁ%‘%‘;{MARKRET ‘TSTRUMENTS = T 48 [Srikalahasthi Pipes Limited E943C01027 _[Ferrous Metals 349514 2526 0.76%
cverse Repo Investments : 0270 49 |Welspun India Limited E192B01031 | Textile Products 1,806,052 48.41 0.70%
Total 185115 0.62% 50 _|Bharat Heavy Electricals Limited E257A01026 [Industrial Capital Goods 1.237.910 07.04 0.68%
. 51 KEC International Limited E389H01022 Construction Project 228,838 91.90 0.60%
Cash & Cash Equivalent _ 52 [Bajaj Finance Limited INE296A01024__|Finance 49,595 76.62 0.59%
Net Receivables/Payables (1.225.71) -0.39% 53| Thermax Limited E152A01029 [Industrial Capital Goods 73,845 37.85 0.56%
Total (1.225.71) -0.39% 54 [Finolex Industries Limited EI83A01016 [Industrial Products 121,764 03.34 0.54%
GRAND IO THA TR 296:673:03 100:007% 55| Gateway Distriparks Limited E852F01015 [ Transportation 440,191 769.23 0.52%
Notes : 1 Market value includes accrued interest. 56 [Allcargo Logistics Limited E418H01029 Transportation 514,857 757.87 0.51%
57 |Sanghvi Movers Limited E989A01024 Industrial Capital Goods 412,441 715.38 0.48%
58 |Adani Ports and Special Economic Zone Limited E742F01042 Transportation 197,392 698.97 0.47%
. o 59 |SKF India Limited E640A01023 Industrial Products 37,651 660.10 0.44%
DSP BlackRock Equity Opportunities Fund 60| Gujarat Pipavav Port Limited INES17F01014 [ Transportation 431333 62123 0.42%
Large & Mid Cap Fund- An open ended equity scheme investing in both large cap and mid cap stocks 61 ummins India Limited E298A01020 _|Industrial Products 75.345 527.60 0.35%
62 |ICICI Securities Limited" Finance 97,076 504.80 0.34%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 63 [Tata Steel Limited - Partly Paid Shares IN9081A01010 Ferrous Metals 79.657 111.96 0.08%
® Lakhs) Assets Total 145,067.92 97.53%
MONEY MARKET INSTRUMENTS
Egggvﬁlgi?sggﬁ%‘eﬁ?k exchanges 64 |CBLO /Reverse Repo Investments 242643 1.63;%
T [HDFC Bank Limited INE040A01026__|Banks 1462650 27.587.04 5.44% Total 242643 1.63%
2 ICICI Bank Limited INE090A01021 Banks 7,530,071 20,959.95 4.14% Mutual Funds
i ?‘2; SBéllkLQf lildéa gj}ggg%ig%g?g Iljanks Y ;2;2 ;‘é‘}‘ %‘; ;g;gg gg% 65 |DSP BlackRock Liquidity Fund - Direct - Growth |INF740K01QL4 80,585 2,002.80 135%
al A1 errous Metals ,070,, 271 U370 Total 2,002.80 1.35%
5 HCL Technologies Limited INE860A01027 Software 1,281,504 12,412.65 2.45%
6 Divi's Laboratories Limited INE361B01024 Pharmaceuticals 1,134,157 12,364.58 2.44% Cash & Cash Equivalent
7 Infosys Limited INE0O09A01021 Software 1,036,353 11,729.44 2.31% Cash Margin 100.00 0.07%
8 |Larsen & Toubro Limited INEO18A01030  [Construction Project 842,647 11,046.26 2.18% Net Receivables/Payables (851.36) -0.58%
9 [Reliance Industries Limited INE002A01018 | Petroleum Products 1,250,967 11,042.29 2.18% Total (751.36) -0.51%
10__|Hindustan Petroleum Corporation Limited INE094A01015 | Petroleum Products 3,194,305 11,015.56 2.17% GRAND TOTAL 148,745.80 100.00%
11 |Bank of Baroda INE028A01039  |Banks 7,083,830 10,080.29 1.99% Notes : 1 Market value includes accrued interest. 2 Pending Listing.
12 | Bharat Financial Inclusion Limited INE180KO01011 Finance 884,937 9,706.43 1.91%
13 | Vedanta Limited INE205A01025 Non - Ferrous Metals 3,482,644 9,676.53 1.91%
14 |Mahindra & Mahindra Limited INE101A01026 Auto 1,270,471 9,387.51 1.85%
15 [Bharat Petroleum Corporation Limited INE029A01011 Petroleum Products 2,130,116 9,105.18 1.80%
16 [Apollo Tyres Limited INE438A01022 Auto Ancillaries 3,282,944 9,095.40 1.79%
17 | Dalmia Bharat Limited INE439L01019 Cement 314,159 9,029.40 1.78%
18 |ITC Limited INE154A01025 Consumer Non Durables 3,516,757 8,985.31 1.77%
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(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )
M U T U A L F U N D MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —400021.

]
DSP BlackRock Natural Resources and New Energy Fund ?Slll) CBI%CIEB‘OCI‘ Sm;u}il Cap l::und (dCo_nt dl) stine i small )
An open ended equity scheme investing in Natural Resources and Alternative Energy sector mall Cap Fund- An open ended equity scheme predominantly investing in small cap stocks
Sr. N Vame of Instrum SIN Rating/Ind Quantit i 29 | Techno Electric & Engineering Company Limited [INE286K01024 |Construction Project 1,909,336 7,130.42 1.22%
- 30 [JB Chemicals & Pharmaceuticals Limited INES72A01028 [Pharmaceuticals 2,289.433 7.099.53 1.21%
31 [Thyrocare Technologies Limited INE594H01019 |Healthcare Services 1,133,247 6,763.78 .16%
= 32 |Indoco Remedies Limited INE873D01024 |Pharmaceuticals 2,924233 6,203.76 .06%
:i(s)tlé(li]/“;vf;il;:iggullift‘i{nug() Il; ﬁ;l;Eslt)ock exchanges 33 [Subros Limited INE287B01021 [Auto Ancillaries 2,082,337 6,064.81 .04%
1 SW Steel Limited EO19A01038 Ferrous Metals 1.309.851 377434 3.76% 34 [Mold-Tek Packaging Limited INE893J01029 |Industrial Products 1,808,643 5,867.24 1.00%
2 [Reliance Industries Limited E002A010 Petroleum Products 424,986 3,751.35 8.71% 35 IGHCL Limited INES39A01019_|Chemicals 2.215,098 5,724.92 0.98%
3 |Bharat Petroleum Corporation Limited E029A010 etroleum Products 809.279 3.459.26 8.03% 36 |8K Miles Software Services Limited INE650K01021 |Software _ 843480 5.651.74 0.97%
4 |Hindustan Petroleum Corporation Limited E094A010 Petroleum Products 913.227 3,149.26 7.31% 37 |INOX Leisure Limited INE312H01016 |Media & Entertainment 2,086,482 5,530.22 0.95%
5 Tata Steel Limited E0S1A01012 Ferrous Metals 537.759 3.070.87 7.13% 38  [Navkar Corporation Limited INE278M01019 |Transportation 3,591,718 5,416.31 0.93%
6 Vedanta Limited E205A01025 on - Ferrous Metals 986,509 2,741.02 6.36% 39 | VST Industries Limited INE710A01016 |Consumer Non Durables 181,590 533112 0.91%
7 Oil & Natural Gas Corporation Limited E213A01029 Qil 1,404,698 2,497.55 5.80% 40  [UFO Moviez India Limited INE527H01019 [Media & Entertainment 1,393,627 5.196.84 0.89%
8 ndian Oil Corporation Limited E242A01010 Petroleum Products 1,357,302 2,397.00 5.57% 41  |Essel Propack Limited INE255A01020 |Industrial Products 2,092,849 5,008.19 0.86%
9 Hindustan Zinc Limited E267A01025 Non - Ferrous Metals 750,599 2,255.93 5.24% 42 amna Auto Industries Limited E039C01032 |Auto Ancillaries 6,268,506 4.920.78 0.84%
0 Petronet LNG Limited E347G01014 Gas 769,717 771.66 4.13% 43 Himatsingka Seide Limited E049A01027 |Textile Products 1,329,719 4,646.70 0.79%
1 |GAIL (India) Limited E129A01019  |Gas 525,430 726.30 4.01% 44 |Fiem Industries Limited E737H01014 |Auto Ancillaries 520,440 4,550.73 0.78%
2 |Coal India Limited E522F01014 inerals/Mining 606,523 718.28 3.99% 45 [Majesco Limited INE898S01029 [Software 900,126 4.420.97 0.76%
3 |Hindalco Industries Limited E038A01020 on - Ferrous Metals 630,606 352.97 3.14% 46| Aarti Drugs Limited INE767A01016 |Pharmaceuticals 867.580 4.389.95 0.75%
4 |Mangalore Refinery and Petrochemicals Limited E103A01014 _ |Petroleum Products 1,134,745 246.52 2.89% 47| Voltamp Transformers Limited INE540H01012 |Industrial Capital Goods 398,974 4.254.66 0.73%
5 |National Aluminium Company Limited E139A01034 on - Ferrous Metals 1.479.76 983.3 2.28% 48 |KSB Pumps Limited INE999A01015 |Industrial Products 527.842 421033 0.72%
6 Gujarat State Petronet Limited E246F01010 Gas 291,194 551. 28% 49 |JK Cement Limited E823G01014 |Cement 414,124 4.203.57 0.72%
7 {Mahanagar Gas Limited £002501010 _|Gas 23,027 527.19 22% 50 [Pl Industries Limited E603J01030 _|Pesticides 470,000 4.160.44 0.71%
8 [South West Pinnacle Exploration Limited E980Y01015 0il 592,000 473.30 10% 51 |S. P. Apparels Limited ;212101016 Textile Products 1235247 7 28'81 0'7 %
9 |Indraprastha Gas Limited E203G01027 Gas 134,982 377.21 .88% —- ADPATE s Ll = g g : Yo
i = 52 |Triveni Turbine Limited INE152M01016 |Industrial Capital Goods 4,036,873 4,057.06 0.69%
20 astrol India Limited E172A01027 Petroleum Products 113.540 232.64 0.54% 3 1L Auto Tech ios Limited INES72H01019 | Auto Ancillari 476.816 3.062 34 0.68%
21 [Kalyani Steels Limited E907A01026 |Ferrous Metals 46,383 137.99 0.32% UMAT AULD_CChno o1es Inule uto.AncLaaries : oo
s — — = 54 |KNR Constructions Limited INE634101029 |Construction 1,386,260 3.936.98 0.67%
22 riveni Engineering & Industries Limited E256C01024 Consumer Non Durables 269,498 109.55 0.25% - 5
23 [Tata Steel Limited - Partly Paid Shares 9081A01010 _[Ferrous Metals 41,880 58.86 0.14% 35 Star Cement Limited INE460HO01021 }Cement 3,342,807 3.881.00 0.66%
Total 38370.16 89.08% 56 |Clariant Chemicals (India) Limited INE492A01029 |Chemicals 704,000 3,770.62 0.65%
* 57  |Prabhat Dairy Limited INE302M01033 |Consumer Non Durables 2,116,611 3.179.15 0.54%
58  |Igarashi Motors India Limited INE188B01013 |Auto Ancillaries 387.445 3.134.43 0.54%
o] ?&%ﬁ‘;ﬁﬁﬁiﬁﬁ; ?‘fﬁ:}g?ﬁﬁm 794143 5% 59| Amber Enterprises India Limited INE371P01015_|Consumer Durables 292,396 3.126.88 0.53%
Total 2,941.45 6.83% 60 [Kirloskar Ferrous Industries Ltd. INE884B01025 [Ferrous Metals 3,515,106 2,972.02 0.51%
61  [Advanced Enzyme Technologies Limited INE837H01020 |Consumer Non Durables 1,354,842 2,888.52 0.49%
OTHERS 62 |Muthoot Capital Services Limited INE296G01013 |Finance 383,797 2,866.58 0.49%
Foreign Securities 63 |Dixon Technologies (India) Limited INE935N01012 |Consumer Durables 84,599 2,784.20 0.48%
BlackRock Global Funds - New Energy Fund N 64 |Srikalahasthi Pipes Limited INE943C01027 |Ferrous Metals 812,759 2,616.68 0.45%
25| (Class 12 USD Shares)™ LU0534476519 333,896 2,219.60 3.15% 65| Vardhman Special Stecls Limited INE050MO1012 |Ferrous Meta 1.786.000 2.562.02 0.44%
Total 2,219.60 5.15% 66 |Kennametal India Ltd. INE717A01029 |Industrial Capital Goods 359,184 2,547.69 0.44%
67 [Sanghvi Movers Limited INE989A01024 |Industrial Capital Goods 1,441,812 2,500.82 0.43%
Cash & Cash Equivalent 68  [Skipper Limited INE439E01022 |[Industrial Capital Goods 1,183,406 2,499.95 0.43%
Net Receivables/Payables ;igigg; 11 .‘3)6600//0 69 |Max India Limited INE153U01017 |Healthcare Services 2,983,909 2,497.53 0.43%
Total . -1.06% 70 |Kalyani Steels Limited INE907A01026 |Ferrous Metals 815,577 242634 0.42%
GRAND TOTAL 43,069.92 100.00% 71 |Maharashtra Seamless Limited INE271B01025 [Ferrous Metals 519,741 2,201.10 0.38%
Notes : 1 Market value includes accrued interest. 2 ~*Fund domiciled in Luxembourg. 72 | Ashiana Housing Limited INE365D01021 |Construction 1,267,744 1,937.75 0.33%
73 |Arrow Greentech Limited INES70D01018 |Industrial Products 560,088 806.00 0.31%
74 |ICICI Securities Limited" Finance 338,940 762.49 0.30%
. 75 [Sun Pharma Advanced Research Company Limited [INE232101014 |Pharmaceuticals 460,341 737.10 0.30%
DSP BlackRock Low Duration Fund » . ) 76 |Disa India Ltd. INEI31C01011 |Industrial Products 26232 1.574.44 0.27%
An open ended low duration debt scheme investing in debt and money market securities such that the Macaulay duration of the portfolio 77| Triveni Engincering & Industries Limited INE256C01024 |Consumer Non Durables 3.714.391 1.509.90 0.26%
is between 6 months and 12 months (please refer page no. 20 under the section “Where will the Scheme invest?” in the SID for details on 78 |Galaxy Surfactants Limited INE600K01018 | Chemicals 100,000 1,499.75 0.26%
Macaulay’s Duration) 79  |Tata Metaliks Limited INE056C01010 |Ferrous Metals 192,482 1,430.43 0.24%
. - o . 80 | Tamil Nadu Newsprint & Papers Limited INE107A01015 |Paper 403,433 1,403.34 0.24%
Sr.No. Name of Instrument S Rating/Industry Quantity  Market value s 81 |IFGL Refractories Limited INE133Y01011 [Industrial Products 541,935 1,322.05 0.23%
(¥ Lakhs) 82 |Kewal Kiran Clothing Limited INE401H01017 | Textile Products 87,410 1320.55 0.23%
83 |eClerx Services Limited INE738101010 |Software 101,388 1,218.1 0.21%
DEBT INSTRUMENTS 84  |Geojit Financial Services Limited INE007B01023 |Finance 1,252,148 1,140.7 0.20%
BOND & NCD's __ 85 |Oriental Carbon & Chemicals Limited INE321D01016 |Chemicals 109.183 1.102.4 0.19%
Listed / awaiting listing on the stock exchanges 86__[Sandhar Technologies Limited" INE278H01035_[Auto Ancillaries 331,290 1,099.88 0.19%
1 |Shriram Transport Finance Company Limited** E721AOTMIS |IND AA+ 2,000 20.439.75 4.33% 87 _|CL Educate Limited INE201IMO01011 | Diversified Consumer Services 521,692 988.61 0.17%
2 [Rural Electrification Corporation Limited** E020BOSAVY [CRISIL AAA 300 5.075.0 3.19% 88 |Dwarikesh Sugar Industries Limited INE366A01041 |Consumer Non Durables 3.209.344 807.15 0.14%
3 ITata Cleantech Capital Limited** E857Q07190 ICRISILAA+ 350 3.855.24 2.93% 89 |Carcer Point Limited INE521J01018 | Diversified Consumer Services 339,081 371.80 0.06%
4 Cholamandalam Investment and Finance Company Limited** [INE121AO7NF5 |[ICRA AA 200 2,116.83 2.57% Total 568 532;95 97.'28%
5 Dewan Housing Finance Corporation Limited** E202B071J3 |CARE AAA 1,000,000 0,560.37 2.24%
6 Housing Development Finance Corporation Limited** E001A07Q04 |CRISIL AAA 100 0,547.05 2.23%
7 [Cholamandalam Investmentand Finance Company Limited®* | INE121 AO7OA% |IND AA+ 1.000 9.084.02 2.11% ST OREY MARKETINSTRUMENTS TSRS kT
8 ural Electrification Corporation Limited** E020B08971 |CRISIL AAA 900 9.214.18 95% e Cverse Repo T TR
9 Reliance Jio Infocomm Limited** E110L07054 |CRISIL AAA 750 8,095.89 I1% 0 . 2070
0 mall Industries Development Bank of India** ES56F09593 |CARE AAA 760 7.656.36 .62% Vutual Fonds
- : e E > Si : 239
! 3:;%%5;35;%(ﬁ‘ggﬁaﬁ;gﬁ"ffm?;;;f:a""“ Limied OO ALTONG (CRISIL AAZ = AR oy 91 [DSP BlackRock Liquidity Fund - Direct - Growth |INF740K0LQLA 100,732 3.303.50 043%
3 [Power Finance Corporation Limited** E134E08HO2 [CRISIL AAA 500 5374.33 14% Total 2,503.50 0.43%
4 |Mahindra & Mahindra Financial Services Limited** E774D07PZ8 |IND AAA 500 5,006.15 .06% _
5 |Shriram Transport Finance Company Limited** E721A07MP3 |CRISIL AA+ 470 4,751.12 .01% Cash & Cash Equivalent
6 |Export-Import Bank of India** ES14E08DF2 |CRISIL AAA 450 4,699.35 .00% Net Receivables/Payables (2,709.37) -0.49%
7 __|Export-Import Bank of India** E5S14E08DD7 |CRISIL AAA 279 2,924.25 .62% Total (2,709.37) -0.49%
8 mall Industries Development Bank of India** ES56F09601 [CARE AAA 285 2,877.62 0.61% GRAND TOTAL 584,559.63 100.00%
9__|HDB Financial Services Limited** E7560107670 _|CARE AAA 250 2,612.60 0.55% Notes : 1 Market value includes accrued interest. 2 Pending Listing. 3 DSP BlackRock Small Cap Fund erstwhile known as DSP BlackRock Micro Cap Fund.
20 [Rural Electrification Corporation Limited** E020BO7EG4 |CRISIL AAA 250 2,567.64 0.54%
21 Fullerton India Credit Company Ltd** E535H07944 [CARE AAA 250 2,560.95 0.54%
22 ational Bank for Agriculture and Rural Development** E261F08584 |CRISIL AAA 250 2,558.63 0.54%
23 |Small Industries Development Bank of India** E556F09619 [CARE AAA 250 2,539.79 0.54% .
24 [Mahindra & Mahindra Financial Services Limited®® E774D07QNZ [CARE AAA 250 2.531.45 0.54% DSP BlackRock Mid Cap Fund
25 |Indian Railway Finance Corporation Limited** E05S3F07AL4 |CRISILAAA 250 2,523.32 0.53% Mid Cap Fund- An open ended equity scheme predominantly investing in mid cap stocks
26 |Power Finance Corporation Limited** E134E07406 |CRISIL AAA 200 2,116.21 0.45% . . n .
27 | Tata Motors Limited** E155A08274 |CARE AA+ 70 40.19 0.39% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
28  |Export-Import Bank of India** ESI4EO8ERS |CRISIL AAA 50 49.50 0.33% (X Lakhs) Assets
29 |ONGC Mangalore Petrochemicals Limited** E053T07018 |[IND AAA 10 108.92 0.23%
30 Reliance Utilities and Power Private Limited** E936D07083 |CRISILAAA 00 033.70 0.22% EQUITY & EQUITY RELATED
31 Housing Development Finance Corporation Limited** E001A070H3 |CRISIL AAA 10 031.82 0.22% Listed / awaiting listing on the stock exchanges
32 |HDB Financial Services Limited** E756107BA7 |CRISIL AAA 100 006.20 0.21% 1 Exide Industries Limited E302A01020 |Auto Ancillaries 11,544,780 25,727.54 4.89%
33 ower Grid Corporation of India Limited** E752E07101 |CRISIL AAA 30 318.77 0.07% 2 SRF Limited E647A01010 | Textile Products 928,076 8,145.28 3.45%
34 HPC Limited** E848E07609 |IND AAA 100 103.55 0.02% 3 Supreme Industries Limited E195A01028 |Industrial Products 1,490,942 7.802.59 3.38%
Total 182,796.43 38.70% 4 Sterlite Technologies Limited E089C01029 |Telecom - Equipment & Accessories 5,632,854 7.597.04 3.35%
S The Federal Bank Limited NE171A01029 |Banks 16,395.416 4,624.7 2.78%
Unlisted 6 PI Industries Limited INE603J01030 |Pesticides 1,624,199 43774 2.73%
35 Daimler Financial Services India Private Limited** INE094008037 |IND AAA 600 6,142.65 1.30% 7 Solar Industries India Limited E343H01029 |Chemicals 1,320,156 4,106.5 2.68%
36 aimler Financial Services India Private Limited** INE094008029 [IND AAA 500 5,165.15 1.09% 8 Ashok Leyland Limited E208A01029 | Auto 9.676.879 4,075.02 2.68%
Total 11,307.80 2.39% 9 Finolex Cables Limited E235A01022 |Industrial Products 2,069.169 3.963.79 2.66%
0 [Atul Limited E100A01010 |Chemicals 526,264 3,753.38 2.62%
MONEY MARKET INSTRUMENTS 1 |IPCA Laboratories Limited E571A01020 [Pharmaceuticals 2,028,921 3,302.62 2.53%
Certificate of Deposit 2 [Techno Electric & Engineering Company Limited E286K01024 | Construction Project 3.475,628 2,979.73 2.47%
37 HDFC Bank Limited** E040A16CC8 |[CARE A1+ 27,100 25,414.24 5.38% 3 |V-Guard Industries Limited INE951101027 [Industrial Capital Goods 5,774,582 2,831.12 2.44%
38 [Axis Bank Limited** E238A16724 |CRISIL AL+ 23,100 21,664.17 4.59% 4 [The Ramco Cements Limited INE331A01037 [Cement 1,640.6 874.4 2.26%
39 CICI Bank Limited** E090A164P5 [ICRAAI1+ 20,000 8,730.30 3.97% 5 |Edelweiss Financial Services Limited INES532F01054 [Finance 4,782.5 391.93 2.17%
40 ational Bank for Agriculture and Rural Development** E261F16264 |CRISILAI+ 8,800 7,701.57 3.75% 6 |Bajaj Finance Limited E296A01024 |Finance 641,645 341.4 2.16%
41 Export-Import Bank of India** ESI4E16BI3 [CRISILAl+ 5,000 4,054.10 2.98% 7 [Manappuram Finance Limited E522D01027 |Finance 10,334,962 270.28 2.14%
42 ndusInd Bank Limited** E095A16XL9 |CRISIL AL+ 5,000 4,032.41 2.97% 8 |Coromandel International Limited E169A01031 |Fertilisers 2,085,147 950.15 2.08%
43 ndusInd Bank Limited** E095A16XF1 |CRISILAl+ 0,000 9.422.28 2.00% 9 HDFC Bank Limited E040A01026 |Banks 555,136 0,470.42 .99%
44 [Export-Import Bank of India** ES14E16BHS |CRISIL A1+ 0,000 9.419.18 .99% 20 |Hatsun Agro Product Limited E473B01035 |Consumer Non Durables 1,481,209 0,242.56 .95%
45 ndusInd Bank Limited** E095A16XNS |CRISIL Al+ 0,000 9,342.96 .98% 21 Kotak Mahindra Bank Limited E237A01028 |Banks 972,356 0,188.35 94%
46 [Small Industries Development Bank of India** E556F16333 [CARE Al+ 9,900 9,331.83 .98% 22 |City Union Bank Limited E491A01021 |Banks 5,794,304 9.992.28 .90%
47 |Small Industries Development Bank of India** ES56F16358 |CRISILAl+ 5,000 4,707.01 .00% 23  |CARE Ratings Limited E752H01013 |Finance 790,908 9.559.70 .82%
48  [Axis Bank Limited** E238A16Y82 [ICRAAIL+ 5,000 4,696.94 .99% 24 |Castrol India Limited INE172A01027 |Petroleum Products 4,527,546 9.276.94 .76%
49 |IndusInd Bank Limited** E095A16XJ3 |CRISIL AL+ 5,000 4,695.54 0.99% 25 | Apollo Tyres Limited E438A01022 | Auto Ancillaries 3.089.920 8.560.62 .63%
50 |Axis Bank Limited** E238A16X75 |CRISILAI+ 4,775 4,508.7 0.95% 26 |Alkem Laboratories Limited E540L01014 |Pharmaceuticals 426,518 8.480.67 .61%
51 HDFC Bank Limited** E040A16BR8 [CARE A1+ 2,225 2,190.8 0.46% 27 |Cadila Healthcare Limited E010B01027 | Pharmaceuticals 1,979,053 7.477.85 A2%
52 ndusind Bank Limited** E095A16WR8 [CRISIL Al+ 2,000 972.0 0.42% 28 | Vardhman Textiles Limited E825A01012 |Textiles - Cotton 591,760 7.232.49 38%
Total 171,884.13 36.40% 29 |Motherson Sumi Systems Limited E775A01035 [Auto Ancillaries 2,304,364 7,165.42 .36%
30 |Repco Home Finance Limited INE612J01015 |Finance 1,255,776 7.061.86 .34%
Commercial Paper 31 |Guijarat State Petronet Limited E246F01010 [Gas 3,647,921 6,912.81 31%
53 |Housing Development Finance Corporation Limited** E001A14SI8 |CRISILAI+ 4,000 18,727.14 3.97% 32 |Symphony Limited [NE225D01027 |Consumer Durables 383,346 6.868.99 31%
54 iramal Finance Limited** E641014BU3 |ICRA A1+ 3,000 14,174.15 3.00% 33 Dr. Reddy's Laboratories Limited E089A01023 [Pharmaceuticals 307,425 6,396.13 22%
55 |Reliance Industries Limited** E002A 14854 |CRISILAI+ 2,000 9.381. .99% 34 |Divi's Laboratories Limited E361B01024 |Pharmaceuticals 558,298 6.086.56 .16%
56 |Gruh Finance Limited** ES80B14HF8 [CRISIL Al+ 2,000 9.327. .98% 35 |Engineers India Limited E510A01028 | Construction Project 3,748,202 5,939.03 13%
57 |Bharti Airtel Limited** E397D14050 |CRISILAl+ 920 9,042.9: .92% 36 Finolex Industries Limited E183A01016 [Industrial Products 896,172 5.912.49 12%
58 etwork 18 Media & Investments Limited** ES70HI4EYS |[ICRAAl+ 920 8.986.79 .90% 37 | Ashapura Intimates Fashion Limited E428001016 | Textile Products 1,276,85 5,757.96 .09%
59 ndiabulls Housing Finance Limited** E148114VC7 |ICRAAI+ 920 8,966.69 .90% 38  |The Phoenix Mills Limited E211B01039 |Construction 92,26 5,276.87 .00%
60 Dewan Housing Finance Corporation Limited** E202B14LY2 |CRISILAl+ 920 8,963.75 .90% 39 Bayer Cropscience Limited E462A01022 | Pesticides 21,454 5,136.47 0.98%
61 TV18 Broadcast Limited** E886H14CD2 |ICRA AL+ 420 6,646.48 A1% 40 Dhanuka Agritech Limited INE435G01025 [Pesticides 919,737 5,065.91 0.96%
62 |L & T Finance Limited** E027E14FH4 |CARE Al+ 920 4,290.20 .91% 41 Sharda Cropchem Limited INE221J01015 |Pesticides 324,412 5,049.32 0.96%
63 |L & T Finance Limited** E027E14EO3 |CARE A1+ 200 983.82 0.21% 42 [Hindustan Zinc Limited NE267A01025 |Non - Ferrous Metals ,049.150 4.956.52 0.94%
Total 99,491.55 21.09% 43 |RBL Bank Limited NE976G01028 [Banks 031,487 4,949.59 0.94%
44 | Alembic Pharmaceuticals Limited E901L01018 | Pharmaceuticals 882,611 4.839.80 0.92%
64 |CBLO /Reverse Repo Investments 8,127.22 1.72% 45 OX Leisure Limited E312H01016 |Media & Entertainment 1,689,364 4,477.66 0.85%
Total 8,127.22 1.72% 46 K.P.R. Mill Limited E930H01023 | Textile Products 703,602 4,450.63 0.85%
47 ax Financial Services Limited E180A01020 |Finance 937.674 4,251.88 0.81%
Cash & Cash Equivalent 48  |Cummins India Limited E298A01020 | Industrial Products 586,662 4,108.10 0.78%
Net Receivables/Payables (1,418.70) -0.30% 49 | Aarti Industries Limited E769A01020 |Chemicals 317,861 3,645.23 0.69%
Total (1,418.70) -0.30% 50 | Cera Sanitaryware Limited E739E01017 |Construction 94,503 3,265.88 0.62%
GRAND TOTAL 472,188.42 100.00% 51  |Bharat Petroleum Corporation Limited E029A01011 |Petroleum Products 738,760 3.157.83 0.60%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 DSP BlackRock Low Duration Fund erstwhile known as DSP 52 |JK Cement Limited E823G01014 | Cement 266,433 2,704.63 0.51%
BlackRock Ultra Short Term Fund 53 |Arvind Limited _ E034A01011 |Textile Products 674,244 2,582.02 0.49%
54 [Indo Count Industries Limited E483B01026 | Textiles - Cotton 2,848,186 2,420.96 0.46%
55 |Somany Ceramics Limited E355A01028 | Construction 353.461 2,346.63 0.45%
56 |Amara Raja Batteries Limited NE885A01032 | Auto Ancillaries 283.530 2.,254.06 0.43%
DSP BlackRock Small Cap Fund 57 | Navkar Corporation Limited NE278M01019 | Transportation 417,370 2.137.39 041%
Small Cap Fund- An open ended equity scheme predominantly investing in small cap stocks :533 ABB Ingla lellectliB ST IN 241&;210\8 073 jldu_LSlrl?;\l/[ Ctalltal Goods 5 ‘2‘3 % R ggg ggzz//o
™ e ot y . rymn Tork ” ennar Engineere utlding Systems Limites £aD) rerrous ivietals ) . L) /0
Sr.No. Name of Instrument Rating/Industry Quantity  Marketvalue % to Net 60| Hindustan Petroleum Corporation Limited NE094A01015 | Petroleum Products 516,810 78225 034%
R Lakhs) Assets 61 [Indian Terrain Fashions Limited EGI1L01021 |Textile Products 999.764 746.59 0.33%
62 |Max India Limited E153U01017 |Healthcare Services 1,763,000 .475.63 0.28%
EQUITY & EQUITY RELATED 63 | AIA Engineering Limited E212H01026 |Industrial Products 102,333 475.03 0.28%
Listed / awaiting listing on the stock exchanges 64 | Voltas Limited E226A01021 |Construction Project 234,000 45291 0.28%
1 Finolex Cables Limited INE235A01022 |Industrial Products 3,144,684 21,221.90 3.63% 65 |Polyplex Corporation Limited E633B01018 |Industrial Products 231,379 ,089.22 0.21%
2 SRF Limited INE647A01010 |Textile Products 1,046,058 20,452.00 3.50% 66 |Bharat Electronics Limited (NE263A01024 |Industrial Capital Goods 755,100 068.09 0.20%
3 Aarti Industries Limited INE769A01020 |Chemicals 1,709,336 19.602.67 3.35% Total 500,564.81 95.18%
4 APL Apollo Tubes Limited INE702C01019 |Ferrous Metals 982,098 19,512.32 3.34%
5 Atul Limited E100A01010 |Chemicals 716,851 8,734.18 3.20% MONEY MARKET INSTRUMENTS
6 Eveready Industries India Limited INE128A01029 |Consumer Non Durables 4,632,608 7,360.70 2.97% 67 _[CBLO / Reverse Repo Investments 16,792.69 3.19%
7 __[IPCA Laboratories Limited INE571A01020 |Pharmaceuticals 2,499,638 6,388.88 2.80% Total 16,792.69 3.19%
8 Siyaram Silk Mills Limited INE076B01028 |Textile Products 2,504,015 5,097.96 2.58%
9 |[Sharda Cropchem Limited INE221J01015_|Pesticides 3,808,532 4,520.03 2.48% Mutual Funds i _
10 |K.P.R. Mill Limited INE930H01023 | Textile Products 2.294.703 4515.14 2.48% 68 DSP BlackRock Liquidity Fund - Direct - Growth INF740K01QL4 402,926 10,014.01 190‘)%1
1__|[DCB Bank Limited INE503A01015 [Banks 8.116,536 13,112.26 2.24% Total 10,014.01 1.50%
2 [Navin Fluorine International Limited E048G01026 |Chemicals 1,652,909 2,774.51 2.19% Cash & Cash Bauivalent
3 |Kalpataru Power Transmission Limited INE220B01022 [Power 2,598,290 2,58222 2.15% N“m—“sm;})% 00 WY
4__[Cera Sanitaryware Limited [NE739E01017 |Construction 330.490 1421.24 1.95% TR 244000 o
5 |LT Foods Limited INE818H01020 |Consumer Non Durables 13,297,872 1,303.19 .93% GRAND TOTAL 523 92,% 50 100'00‘,/:
6 [Somany Ceramics Limited INE355A01028 |Construction 1,673,829 1,112.55 .90% - - - - - e .
7 |Finolex Industries Limited INEI83A01016 |Industrial Products 1670711 1.029.11 39% Notes : 1 Market value includes accrued interest. 2 DSP BlackRock MidCap Fund erstwhile known as DSP BlackRock Small And Mid Cap Fund.
18 |Suprajit Engineering Limited INE399C01030 |Auto Ancillaries 3,903,691 10,871.78 .86%
19 |Repco Home Finance Limited INE612J01015 | Finance 1,837,763 10,334.66 7%
20 | Welspun India Limited INE192B01031 |Textile Products 17,502,651 10,160.29 74%
21 |[Sterlite Technologies Limited INE089C01029 |Telecom - Equipment & Accessories 3,206,414 10,016.84 1.71%
22 |Ratnamani Metals & Tubes Limited INE703B01027 |Ferrous Metals 1,141,797 9,718.98 .66%
23  [Dhanuka Agritech Limited INE435G01025 |Pesticides 1,672,066 9,209.74 .58%
24 [Vardhman Textiles Limited INE825A01012 |Textiles - Cotton 739.946 9.043.62 .55%
25 |Nilkamal Limited INE310A01015 |Industrial Products 594,753 9,039.35 .55%
26 |Chambal Fertilizers & Chemicals Limited INE085A01013 |Fertilisers 5,056,952 8,326.27 A2%
27  [Swaraj Engines Limited INE277A01016 |Industrial Products 415,171 8,322.93 A2%
28  [Manappuram Finance Limited INE522D01027 |Finance 6.810.919 7.427.31 1.27%
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Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Regular Savings Fund (Cont'd)

An open ended hybrid scheme investing predominantly in debt instruments

0. Name of Instrument Rating/Ind
(X Lakhs) A 3
Shree Cement Limited INE070A01015 |Cement 0.29%
&g%ls;{el\g? gel;(l;js}; INSTRUMENTS 32 |Dalmia Bharat Limited INE439L01019 |Cement 4,323 124.25 0.28%
1 Axis Bank Limited** E238A 16724 CRISIL A1+ 400 375.14 9.15% 33 | Vedanta Limited INE205A01025 |Non - Ferrous Metals 43,994 122.24 0.28%
2 HDFC Bank Limited** E040A16CC8 |CARE A1+ 400 375.12 9.15% 34  |Larsen & Toubro Limited INEO18A01030 |Construction Project 9,303 121.95 0.28%
3 [Small Industries Development Bank of India** ES56F16333 CARE AT+ 100 94.26 2.30% 35 |Hatsun Agro Product Limited INE473B01035 |Consumer Non Durables 17,173 118.75 0.27%
4 |National Bank for Agriculture and Rural INE261F16264 | CRISIL Al+ 100 9416 230% 36__|HDFC Standard Life Insurance Company Limited | INE795G01014 |Finance 18,221 82.81 0.19%
Development** 37 |CESC Limited INE486A01013 |Power 8,540 82.51 0.19%
Total 938.67 22.90% 38 |RBL Bank Limited INE976G01028 |Banks 13,452 64.55 0.15%
Commercial Paper 2(9) ]Sée;tCeIBsank qfllndlié} — INE062A01020 Egnks 22,2(3); gggg g(l)gz;a
PIere e S ARer 3 pi 0 ecurities Limite inance R . .08%
S Bhati el Ll R BILALL s 3161 T 41 [Tata Steel Limited - Partly Paid Sharcs TN0BTAO1010 |Ferrous Metals 2417 3.40 0.01%
7___|TV18 Broadcast Limited** E886HI4CD2 [ICRAAI+ 0 374.45 9.13% Total 10.463.56 23.80%
8 ndiabulls Housing Finance Limited** E148114VC7 CRAAI+ 0 373.61 9.11%
9 Dewan Housing Finance Corporation Limited** E202B14LY?2 RISILA1+ 0 373.49 9.11% DEBT INSTRUMENTS
R i s ——— T - :
1 1M Financial Products Limite — § : =35 /0 Listed / awaiting listing on the stock exchanges
2 Rdehuciss Commodities Services Limited™ E65TNI4PGO ICRISIL AL+ 0 T T par 42 |Export-Import Bank of India** INESI4E8FB6 |CRISIL AAA 2500 2.699.33 6.13%
ota S 20270 43 |Power Grid Corporation of India Limited** INE752E07MZ9 |CRISIL AAA 250 2,673.30 6.07%
3 1CBLO/ Roverss Repo Tavesinents 6903 PRI 44__|LIC Housing Finance Limited** INEI15A07FN7 [CRISILAAA 200]_2.150.49 4.88%
Total 169.93 4.14% 45 |State Bank of India** INE062A08157 |CRISIL AA+ 150 1,557.17 3.54%
46 | Tata Motors Limited** INE155A08316 |CARE AA+ 150 1,529.29 3.47%
Cash & Cash Equivalent 47 _ |Nirma Limited** INE091A07174 |CRISILAA 150 1,504.98 3.42%
Tife: l}eceivables/}’avables igg (?H:/A) 48 |Dewan Housing Finance Corporation Limited** INE202B07IK1 [CARE AAA 120,000 1,268.12 2.88%
0ta L 23wl 49  INTPC Limited** INE733E07KC2 [CRISIL AAA 100 1,074.14 2.44%
GRAND TOTAL : : : : : : 4.100.53 100.00% 50| East-North Interconnection Company Limited™* | INE556507277 _|CRISIL AAA(SO) 100] __ 1,068.30 243%
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 DSP BlackRock Savings Fund erstwhile known as DSP BlackRock 51 |Axis Bank Limited** INE238A08443 |CRISIL AA+ 100 1,057.21 2.40%
Treasury Bill Fund 52 |Power Grid Corporation of India Limited** INE752E07NK9 [CRISILAAA 100 1,039.22 2.36%
53 |Nuvoco Vistas Corporation Limited** INE548V07021 |CRISILAA 100 1,010.83 2.30%
54 |PNB Housing Finance Limited** INES72E09411 |CARE AAA 100 991.74 2.25%
DSP BlackRock TaX Saver Fund 55 |[Tata Motors'LilmitiSl‘** INE155A08365 |CARE AA+ 80 828.30 I.SSZA)
An open ended equity linked saving scheme with a statutory lock in of 3 years and tax benefit :533 Eﬁfoit;lnt'ﬁﬁiia** %Eggéiggéég ﬁ\]\?;iiA gg %ggi %8?02
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets 58 [Punjab National Bank** INE160A08118 [BWR AA 80 792.68 1.80%
( Lakhs) 59 |Power Grid Corporation of India Limited** INE752E07LR8 |CRISIL AAA 50 573.52 1.30%
60 |HDFC Bank Limited** INE040A08377 |IND AA+ 50 543.22 1.23%
EQUITY & EQUITY RELATED Housing Development Finance Corporation
Listed / awaiting listing on the stock exchanges 61 Limited** INE001A07QBI |CRISIL AAA 5 532.80 1.21%
1 HDFC Bank Limited INE040A01026 Banks 1,166,287 21,997.34 5.45% 62 |GAIL (India) Limited** INE129A07214 |CARE AAA 50 511.37 1.16%
2 |ICICI Bank Limited INE090A01021 __ [Banks 6,560,931 18,262.35 4.52% 63 |National Highways Authority of India** INE906B0O7FE6 |CRISIL AAA 50 501.75 1.14%
3 State Bank of India INE062A01020 Banks 6,003,044 15,001.61 3.71% 64 [Power Finance Corporation Limited** INE134E081Q5 [CRISIL AAA 45 473.27 1.07%
4 |Tata Steel Limited INE081A01012  [Ferrous Metals 2,377.367 13,575.95 3.36% 65 [Bharat Petroleum Corporation Limited** INE029A07075 |CRISIL AAA 30 299.95 0.68%
5 Larsen & Toubro Limited INEO18A01030 Construction Project 862,187 11,302.41 2.80% 66 |NTPC Limited** INE733E07JP6 [CRISIL AAA 1,736,927 222.59 0.51%
6 HCL Technologies Limited INES860A01027 Software 1,090,814 10,565.62 2.62% Total 26,513.35 60.21%
7 Infosys Limited INE009A01021 Software 867,184 9,814.79 2.43%
8 Reliance Industries Limited INE002A01018 Petroleum Products 1,086,455 9,590.14 2.37% Unlisted
9 Maruti Suzuki India Limited INE585B01010 Auto 102,251 9,060.56 2.24% 67 |KKR India Financial Services Private Limited** INE321N07244 |CRISIL AA+ 24 2,679.13 6.09%
10 | Vedanta Limited INE205A01025 Non - Ferrous Metals 2,924,525 8,125.79 2.01% 68 [Tata Sons Limited** INEB95D08832 |CRISIL AAA 200 2,057.61 4.67%
11 [Hindustan Petroleum Corporation Limited INE094A01015 Petroleum Products 2,355,956 8,124.51 2.01% 69 |SBI Cards & Payment Services Private Limited** | INE0I18E08060 |CRISIL AAA 150 1,577.13 3.58%
12 |ITC Limited INE154A01025  [Consumer Non Durables 3,166,116 8,089.43 2.00% Total 6,313.86 14.34%
13 |Bharat Petroleum Corporation Limited INE029A01011 Petroleum Products 1,867,762 7,983.75 1.98%
14 |Bharat Financial Inclusion Limited INE180K01011 _|Finance 711,081 7,799.49 1.93% MONEY MARKET INSTRUMENTS
15 |GAIL (India) Limited INE129A01019  |Gas 2,361,548 7,758.87 1.92% 70 |CBLO/Reverse Repo Investments 779.71 L77%
16 [Mahindra & Mahindra Limited INE101A01026  [Auto 1,034,447 7,643.53 1.89% Total 779.71 1.77%
17 |Bank of Baroda INE028A01039 Banks 5,357,431 7,623.62 1.89%
18 |Bajaj Finance Limited INE296A01024 _|Finance 383,154 6,772.44 1.68% Cash & Cash Equivalent
19 [Motherson Sumi Systems Limited INE775A01035 | Auto Ancillaries 2,103,667 6,541.35 1.62% Net Receivables/Payables (43.64) -0.12%
20 |Kotak Mahindra Bank Limited INE237A01028 _|Banks 612,303 6,415.71 1.59% Total (43.64) 0.12%
21 |Shree Cement Limited INE070A01015__|Cement 39,475 6,393.55 1.58% GRAND TOTAL 44,026.84 100.00%
22 [Apollo Tyres Limited INE438A01022 Auto Ancillaries 2.185.490 6,054.90 1.50% Notes : 1. ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Pending Listing. 4 DSP BlackRock Regular Savings Fund
23 |Strides Shasun Limited INE939A01011 Pharmaceuticals 867,862 5,807.30 1.44% erstwhile known as DSP BlackRock MIP Fund (Monthly income is not assured and is subject to availability of distributable surplus).
24 |IPCA Laboratories Limited INE571A01020 Pharmaceuticals 846,043 5,547.08 1.37%
25 |Edelweiss Financial Services Limited INES532F01054 Finance 2,319,747 5,525.64 1.37%
26 |Dilip Buildcon Limited INE917M01012 Construction 523,731 5,254.59 1.30%
27__|Mahindra & Mahindra Financial Services Limited [INE774D01024 _ [Finance 1,084,960 5,026.08 1.24% DSP BlackRock Credit Risk Fund
28 |Dalmia Bharat Limited INE439L.01019_|Cement 174,778 2,023.38 1.24% An open ended debt scheme predominantly investing in AA and below rated corporate bonds (excluding AA+ rated corporate bonds)
29  [UltraTech Cement Limited INE481G01011 Cement 126,075 4,979.96 1.23%
30 |Ashok Leyland Limited INE208A01029  |Auto _ 3,272,875 4,760.40 1.18% Sr.No.  Name of Instrument Quantity Market value % to Net A:
31 Bharat Electronics Limited INE263A01024 Industrial Capital Goods 3,306,217 4,676.64 1.16% @ Lakhs)
32 |The Federal Bank Limited INE171A01029 Banks 5,141,090 4,585.85 1.14%
33 |[Repco Home Finance Limited INE612J01015 Finance 785,963 4,419.86 1.09%
34 |Jubilant Foodworks Limited INE797F01012 Consumer Non Durables 186,646 4,341.11 1.07% DEBT INSTRUMENTS
35 [Bajaj Finserv Limited INE918101018 Finance 83,918 4,339.86 1.07% BOND & NCD's
36 |Finolex Cables Limited INE235A01022 Industrial Products 604,450 4,079.13 1.01% Listed / awaiting listing on the stock exchanges
37 [Welspun India Limited INE192B01031 Textile Products 6,785,420 3,938.94 0.98% 1 Rural Electrification Corporation Limited** INE020BOSAK2  [CRISIL AAA 2,100 21,289.74 2.96%
38 | Asian Paints Limited INE021A01026 Consumer Non Durables 341,302 3,823.95 0.95% 2 Nirma Limited** INE091A07174 CRISIL AA 1,900 19,063.07 2.65%
39  [Atul Limited INE100A01010 Chemicals 142,680 3,728.80 0.92% 3 U.P. Power Corporation Limited** INES40P07053 IND AA(SO) 1,500 15,536.82 2.16%
40 | Yes Bank Limited INE528G01027 __ |Banks 1,210,234 3,689.40 0.91% 4 |DLF Emporio Limited** INE866N07016  |CRISIL AA(SO) 1,350 13,832.74 1.92%
41  [SBI Life Insurance Company Limited INE123W01016 _ [Finance 542,717 3,680.98 0.91% 5 Bharti Airtel Limited** INE397D08037 CRISIL AA+ 1,250 12,567.93 1.75%
42 |Minda Industries Limited INE405E01023 Auto Ancillaries 344,833 3,677.99 0.91% 6 Equitas Small Finance Bank Limited** INE063P08070 CARE A+ 1,000 11.764.08 1.64%
43 |LIC Housing Finance Limited INE115A01026 _ |Finance 686.396 3.668.10 0.91% 7 |Power Grid Corporation of India Limited** INE752E070D2 | CRISILAAA 1,150 11,580.40 1.61%
44 |Havells India Limited INE176B01034 _ |Consumer Durables 740,666 3.613.34 0.89% 8 |Aspire Home Finance Corporation Limited™* INE658R08107 _ [ICRA AA- 1,000 10,931.25 1.52%
45 |SRF Limited INE647A01010 Textile Products 184,779 3,612.71 0.89% 9 HDFC Bank Limited** INE040A08377 IND AA+ 1.000 10.864.42 151%
46 |Manappuram Finance Limited INE522D01027 _ |Finance 3,302,350 3.601.21 0.89% 10__|PNB Housing Finance Limited** INES72E09411__|CARE AAA 1,080 10,710.84 1.49%
47 |KNR Constructions Limited INE634101029 | Construction 1,240,280 3,522.40 0.87% 11__|Janalakshmi Financial Services Limited*™* INE953L08154 _ |ICRAA- 1,000 10.649.35 1.48%
48  [Nestle In.dI?. Limited INE239A01016 Consumer Non Durables 42,602 3,494.88 0.87% 12 |Ujjivan Small Finance Bank Limited** INE334L08017 ICRA A+ 1,000 10,542.52 1.47%
49 |CESCLimited INE486A01013 _ [Power 359.859 3.476.96 0.86% 13 |Prism Cement Limited™ INEO10A08057 _ |ICRAA- 1,000 10,275.29 1.43%
50 | V-Guard Industries Limited _ INE951101027 quustnal Capital Goods 1,554,389 3,453.85 0.862/0 14 |PNB Housing Finance Limited™ INE572E09536 CARE AAA 1.000 10.219.00 1.42%
51 |ICICI Lombard General Insmgnce Cpmpany Limited [INE765G01017 Finance i 421,076 3,342.71 0.83% 15 |AU Small Finance Bank Limited®* INE949L08210 ICRA A+ 1.000 10.044.37 1.40%
52 |JB Chemicals & Pharmaceuticals Limited INE572A01028 Pharmaceuticals 1,061,859 3,292.82 0.82% 16 | Walwhan Renewable Energy Limited** INE296N08022 CARE AA(SO) 1.000 9.939.83 138%
53 |NTPC Limited INE733E01010 Power 1,829,105 3,103.99 0.77% 17 |Hinduia LeyLand Fi Limited** INE146007227 CARE AA- ’880 9’645 30 1.34%

= - - o ja LeyLand Finance Limite ,645. 34%
34 |Voltas Limited INE226A01021 _|Construction Project 499,683 3.102.53 0.77% 18 [Aspire Home Finance Corporation Limited** INE658R08073_ |ICRA AA- 770 8.537.66 1.19%
55 |LT Foods Limited INE818H01020 Consumer Non Durables 3,324,468 2,825.80 0.70% 19 |PNB Housing Fi Limited™* INE572E09296 CARE AAT 850 853377 T10%

. n T T 0, 2 Inance Limites . . (]
36| Ahluwalia Coniracts (India) Limited INE738C01029 _|Construction 749,503 2817.38 0.70% 20 |Janalakshmi Financial Services Limited** INE933L08089 _ [ICRAA- 770 8.475.08 L18%
57 |Gujarat State Petronet Limited INE246F01010 Gas 1,340,945 2,541.09 0.63% - n - e - —

58 [Srikalahasthi Pipes Limited INE943C01027 _|Ferrous Metals 779,476 2.,509.52 0.62% 21 |Dewan Housing Finance Corporation Limited INE202BO7INS | CARE AAA 750,000 7.965.11 LLI%

ok 0,
59 [Vardhman Textiles Limited INES25A01012_[Textiles - Cotton 203.765 249042 0.62% 22 |Adani Transmission Limited INES31S07157__{IND AA+ 700 7.842.38 L0%
60 _[Supreme Industries Limited INEI95A01028 _[Industrial Products 204,882 2.446.39 0.61% 23 1Sobha Limited — INEG7LHO7160__HICRAA+ 7,000 7,674.91 1.07%
ok 0,

61 __|ICICI Prudential Life Insurance Company Limited [INE726G01019 | Finance 618,024 2,401.64 0.59% 24 |Power Finance Corporation Limited INE134E08HQ7 _|CRISIL AAA 700 7.498.45 1.04%

62 [Somany Ceramics Limited INE355A01028 | Construction 358,124 2377.59 0.59% 25__[Piramal Enterprises Limited** INE140A07195 _ICRAAA 670 7.241.19 L01%

63 | Cadila Healthcare Limited INEO10B01027 Pharmaceuticals 617.571 233349 0.58% 26  [Power Grid Corporation of India Limited** INE752E07KN9  |CRISIL AAA 650 6,800.01 0.95%

64 |Divi's Laboratories Limited INE361B01024 Pharmaceuticals 191.303 2.085.59 0.52% 27  [Reliance Utilities and Power Private Limited** INE936D07067 CRISILAAA 530 5,883.24 0.82%

65__|Dr. Reddy's Laboratories Limited INE089A01023 | Pharmaceuticals 96,858 2,015.18 0.50% 28 |India Infoline Housing Finance Limited** INE477L07404__|ICRAAA 440 5.801.59 0.81%

66 Solar Industries India Limited INE343H01029 Chemicals 187.584 2.004.43 0.50% 29 Power Grid Corporation of India Limited** INE752E07LQO CRISIL AAA 500 5,578.80 0.78%

67 |RBL Bank Limited INE976G01028 Banks 389.667 1.869.82 0.46% 30  |Rural Electrification Corporation Limited** INE020BO8AB1  |CRISIL AAA 550 5,509.20 0.77%

68 | Tata Consultancy Services Limited INE467B01029 | Software 65,522 1,866.82 0.46% 31 |Fullerton India Credit Company Ltd** INES3SH08579  |ICRA AA+ 1,000 5,507.18 0.77%

69 |KEC International Limited INE389H01022 _ [Construction Project 421,960 1,644.59 0.41% 32 |Tata Capital Financial Services Limited** INE306NO7JF3 | ICRAAA+ 500 5.379.04 0.75%

70 __|Dixon Technologies (India) Limited INE935N01012 _|Consumer Durables 45,349 1,492.46 0.37% 33 |Janalakshmi Financial Services Limited** INE953L07149  |ICRAA- 500 5230.52 0.73%

71 |ICICI Securities Limited” Finance 250.404 1.302.10 0.32% 34 |Rural Electrification Corporation Limited** INE020B08955 CRISIL AAA 500 5,212.92 0.73%

72 |Prestige Estates Projects Limited INES11KO01011 _|Construction 441316 1,287.76 0.32% 35 |Bank of Baroda** INE028A08109  |IND AA+ 500 5.211.53 0.73%

73 |Tata Steel Limited - Partly Paid Shares IN9081A01010  [Ferrous Metals 193,441 271.88 0.07% 36__|Power Finance Corporation Limited** INEI34E08JBS _ |CRISIL AAA 500 5,194.05 0.72%

Total 385,274.09 95.39% 37 |State Bank of India** INE062A08157 CRISILAA+ 500 5,190.57 0.72%

38 |NTPC-SAIL Power Company Limited** INE115D07019 CARE AA 500 5,173.27 0.72%

MONEY MARKET INSTRUMENTS 39 |Power Finance Corporation Limited** INE134E08JD1 CRISIL AAA 500 5,095.15 0.71%

74 |CBLO /Reverse Repo Investments 11,846.05 2.93% 40  |Tata Steel Limited** INEO81A08215 BWR AA 500 5,090.95 0.71%

Total 11,846.05 2.93% 41 | Axis Bank Limited** INE238A08427 CRISIL AA+ 500 5,089.86 0.71%

42 |Rural Electrification Corporation Limited** INE020B08831 CRISIL AAA 450 5,057.58 0.70%

Mutual Funds 43 | AU Small Finance Bank Limited** INE949L08202 ICRA A+ 500 5,010.11 0.70%

75 | DSP BlackRock Liquidity Fund - Direct - Growth [INF740K01QL4 161,170 4,005.60 0.99% 44 |Rural Electrification Corporation Limited** INE020BOSAF2  [IND AAA 500 4,987.47 0.69%

Total 4,005.60 0.99% 45 [Piramal Enterprises Limited** INE140A07187  |ICRAAA 460 4,969.19 0.69%

46  |PNB Housing Finance Limited** INE572E09395 CARE AAA 460 4,599.26 0.64%

Cash & Cash Equivalent 47 |Rural Electrification Corporation Limited** INE020B0SAMS  |CRISIL AAA 450 4,531.07 0.63%

Net Receivables/Payables 2,804.49 0.69% 48 |Janalakshmi Financial Services Limited** INE953L07222  [ICRA A- 400 4,327.81 0.60%

(T;otal — Mégg;-;‘g 10333:? 49 [Power Grid Corporation of India Limited** INE752E07MZ9 _ [CRISIL AAA 400 427127 0.60%

RAND 5,250.. L0070 Cholamandalam Investment and Finance Compan;

Notes : 1 Market value includes accrued interest. 2 * Pending Listing. 50 Limited** P INEI2IAONT6  |ICRAAA 400 425141 0.59%

51 |PNB Housing Finance Limited** INES572E09460 CARE AAA 400 4,179.59 0.58%

52 [National Highways Authority of India** INE906B07FT4 CRISIL AAA 400 4,179.03 0.58%

53 [Oriental Nagpur Betul Highway Limited** INE105N07191 CRISIL AAA(SO) 3,825 3,810.44 0.53%

DSP BlackRock Regular Savings Fund 54 |Dalmia Cement (Bharat) Limited** INE755K07223  [ICRAAA 350 3,642.30 051%

An open ended hybrid scheme investing predominantly in debt instruments 52 gromptlon Greaves Cclmsurﬁer Electﬁcalds*l;imited** INE289U37(1)§; gRIgIL :1/: = ; 338 g i;ggé 8382@

T 7 N Y pon — YT I—— P ¢ Accafc 5 riental Nagpur Betul Highway Limite: INE105NO7 RISIL AAA 5 . .49%

Sr.No. Name of Instrument ISIN Rating/Industry Quantity M(‘;rt?k‘h‘:l)"e Y to Net Assets 57 [Housing Development Finance Corporation Limited™* |INEO0IA07PHO__|CRISILAAA 31 330113 0.46%

. 58  |Oriental Nagpur Betul Highway Limited** INE105N07159 CRISIL AAA(SO) 3,194 3,196.03 0.44%

59  [Power Finance Corporation Limited** INE134E08GX5 |CRISILAAA 310 3,165.40 0.44%

Egtli (Ii'I/“;vf:IESUlIlIn‘;REr[ll/t\lliz ok exchanges 60 [Indian Railway Finance Corporation Limited** INE053F07942 CRISILAAA 300 3,007.02 0.42%

1 HDFC Bank_g_g_Limited fanges INEO40A01026 |Banks 15875 365.25 1.97% 61  |Oriental Nagpur Betul Highway Limited** INE105N07167 CRISIL AAA(SO) 3,000 3,002.71 0.42%

2 [Blue Star Limited INE472A01039_|Consumer Durables 74.929 566.05 1.29% 62 _1Union Bank of India™* INE692A08060 _{IND AA 300 2,982.15 041%

3 |Bajaj Finance Limited INE296A01024 |Finance 27,228 48127 1.09% 63 _|Vedanta Limited™* __ __ INE205A07048 | CRISIL AA 250 2,855.34 040%

4 GAIL (India) Limited INE129A01019 |Gas 137.209 450.80 1.02% 64 [Oriental Nagpur Betul Highway Limited** INE105N07175 CRISIL AAA(SO) 2,776 2,767.22 0.39%

5 Hindustan Petroleum Corporation Limited INE094A01015 |Petroleum Products 128,474 443.04 1.01% 65 |NTPC Limited** INE733E07J09 CRISIL AAA 250 2,764.02 0.38%

6 |Indusind Bank Limited INE095A01012 |Banks 23685 425.56 0.97% 66 [Power Finance Corporation Limited** INE134E08JA7  |CRISIL AAA 250 2,638.06 0.37%

7 V-Guard Industries Limited INE951101027 [Industrial Capital Goods 190,339 42293 0.96% 67 [Crompton Greaves Consumer Electricals Limited** INE299U07015 CRISIL AA 240 2,582.71 0.36%

8 Eris Lifesciences Limited INE406M01024 |Pharmaceuticals 52,791 42220 0.96% 68  |Housing Development Finance Corporation Limited** |INEO01AQ7NH5 |CRISIL AAA 500 2,578.60 0.36%

9 Bharat Petroleum Corporation Limited INE029A01011 [Petroleum Products 94,495 403.92 0.92% 69  [Tata Power Company Limited** INE245A08091 CARE AA 250 2,560.66 0.36%

10 |Ashok Leyland Limited INE208A01029 |Auto 272,197 39591 0.90% 70  [Indian Railway Finance Corporation Limited** INE053F07934 CRISILAAA 250 2,553.72 0.36%

11 |Voltas Limited INE226A01021 |Construction Project 62,268 386.62 0.88% 71  [Tata Power Company Limited** INE245A08109 CARE AA 250 2,542.11 0.35%

12 |Quess Corp Limited INE615P01015 |Commercial Services 32,427 333.35 0.76% 72 |Tata Power Company Limited** INE245A08117 CARE AA 250 2,534.26 0.35%

13 |Bandhan Bank Limited INE545U01014 |Banks 67,673 317.42 0.72% 73 [Nuvoco Vistas Corporation Limited** INE548V07013 CRISILAA 250 2,516.55 0.35%

14 [Music Broadcast Limited INE919101016 [Media & Entertainment 78,941 313.75 0.71% 74 [Power Finance Corporation Limited** INE134E08IN2 CRISIL AAA 250 2,510.61 0.35%

15 |AU Small Finance Bank Limited INE949L01017 [Banks 49,644 306.82 0.70% 75 |Tata Power Company Limited** INE245A08133 CARE AA 250 2.491.26 0.35%

16 |ICICILombard General Insurance Company Limited| INE765G01017 |Finance 34,845 276.62 0.63% 76 |Rural Electrification Corporation Limited** INE020B08922 CARE AAA 200 2.181.00 0.30%

17 [Sun TV Network Limited INE424H01027 |Media & Entertainment 31,023 263.26 0.60% 77 |NHPC Limited™* INES48E07823 CARE AAA 2,000 2,176.85 0.30%

18  |Castrol India Limited INE172A01027 |Petroleum Products 110,725 226.88 0.52% 78 |NRB Bearing Limited** INE349A08026  |CRISIL AA- 200 216823 0.30%

19 |Britannia Industries Limited INE216A01022 |Consumer Non Durables 4493 223.33 0.51% 79 |IDFC Bank Limited™* INE092T08964  |ICRA AAA 210 214317 0.30%

20 |NTPC Limited _ INE733E01010_|Power 128,995 218.90 0.50% 80 |Export-Import Bank of India** INESI4E08CI8 | CRISILAAA 200 2,09138 0.29%

21 [Kotak Mahindra Bank Limited i _ INE237A01028 |Banks 20,143 211.06 0.48% 81 |Bajaj Finance Limited** INE296A08847 CARE AAA 200 2,084.40 0.29%

22 |Crompton Grcaycs Cpn;umcr Electricals Limited | INE299U01018 [Consumer Durablcs 88,870 210.40 0.48% 82 [Reliance Utilities and Power Private Limited™ INE936D07141 CRISIL AAA 200 2.047.91 0.28%

23 [IPCA Laboratories Limited INES71A01020 |Pharmaceuticals 30,909 202.65 0.46% 83 [Forbes & Company Ltd ** INES18A07044  |ICRA AA- 190 1934.75 027%

24 [Balkrishna Industries Limited INE787D01026 | Auto Ancillaries 18,570 198.45 0.45% g |C onG D yC - Floctricals Limited™ TNE299007023 CRISIL AA 160 1 730'7] 0‘24,,/

25__|Satin Creditcare Network Limited INE836B01017 |Finance 45,407 180.08 0.41% rompton Greaves Consumer Electricals Limite : St

— o 85 |Power Finance Corporation Limited** INE134E08IM4 CRISIL AAA 164 1,682.55 0.23%

26 |Tata Steel L1m1t}ed _ INE081A01012 Ferroug Metal§ 29,309 167.37 0.38% 36 |Tata Power Com Limited™* INE245A08125 CARE AA 150 150490 021%

27 |Bharat Electronics Limited INE263A01024 [Industrial Capital Goods 116,652 165.00 0.37% oW pany Limite S el L/

28 |Minda Industries Limited INE405E01023 | Auto Ancillaries 15.405 16431 0.37% 87  [Housing Development Finance Corporation Limited** [INE001A070Z5  |CRISIL AAA 12 1,294.83 0.18%

29 [Wim Plast Ltd. INEOI5B01018 |Industrial Products 12,254 141.99 0.32% 88  [Nuvoco Vistas Corporation Limited** INES548V07021 CRISIL AA 120 1,213.00 0.17%
30 |Gujarat State Petronet Limited INE246F01010 |Gas 70,425 133.46 0.30%
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock Credit Risk Fund (Cont'd)

An open ended debt scheme predominantly investing in AA and below rated corporate bonds (excluding AA+ rated corporate bonds)

Name of Instrument

Market value

(X Lakhs)

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

DSP BlackRock Equity & Bond Fund (Cont'd)

An open ended hybrid scheme investing predominantly in equity and equity related instruments

Market value
s

Name of Instrument

Rating/Industry

Quantity

2 Bank of Baroda** 28A08083 CARE AA 350 3.546.17 0.52%

89 |Rural Electrification Corporation Limited** INE020BOSANG6  [CRISIL AAA 120 1,204.48 0.17% 3 LIC Housjng Finance [ imitedf* . INEI1SAO7EN7 _ |CRISIL AAA 300 3.225.74 0.47%

90 _ [Power Grid Corporation of India Limited** INE752E07LX6  |CRISIL AAA 100 1,086.89 0.15% 451 :IoTw];eCr (LEqu Cg:gforatlon of India Limited** 23%%8;?&25 gz ; ﬁﬁﬁ 323 % g 3'?; 86 ?2//0

: : S Limited ™ 0 imite E L . 41%

91 Povyer Grid lC'olrporatlon of Il’ldl? L1m1tledl - INE752E07LW8  |CRISIL AAA 100 1,083.97 O.ISOA) a Union Bank of Tndia™ E6IADS0C0 IND A& 720 38330 041%

92 [Reliance Utilities and Power Private Limited INE936D07125 CRISIL AAA 100 1,024.28 0.14% e = < 0

- - ek = 7 ndusInd Bank Limited E095A08074 CRISIL AA 250 2,752.57 0.40%

93 United India Fnsurgnce Company ]Tlml[?d _ INE346Z08011 CRISIL AAA 100 1,014.66 0.14% 3 Export-Import Bank of India** E514E08FB6 CRISIL AAA 250 2.699.33 0.40%

94 |Dewan Housing Finance Corporation Limited** INE202B07HQO  |CARE AAA 60,000 637.72 0.09% 9 [Shriram Transport Finance Company Limited** E721A07LF6 | CRISIL AA+ 250 2.635.91 0.39%

95 |Power Finance Corporation Limited** INE134E08ICS CRISILAAA 55 59331 0.08% 90 |Power Grid Corporation of India Limited** E752E07KN9 _ |CRISIL AAA 250 2,615.39 0.38%

96 |Reliance Utilities and Power Private Limited** INE936D07158  |CRISIL AAA 50 512.04 0.07% 91 |Tata Motors Limited** i E155A08357  |CARE AA+ 250 2.596.46 0.38%

97 |Nuclear Power Corporation of India Limited** INE206D08378 CRISILAAA 50 511.27 0.07% 92 C_holamandalam Investment and Finance Company INEI21A0TNC2  |ICRA AA 250 2,561.22 0.38%

98  [Nuclear Power Corporation of India Limited** INE206D08402 CRISIL AAA 50 511.27 0.07% imited** — _ >

99 |Nuclear Power Corporation of India Limited** INE206D08394__|CRISILAAA 50 510.76 0.07% o3 —Relince P“dusmffTL‘m'Fedl e LOLAGRITE CRIMLAM St L3322 et

100_[Nuclear Power Corporation of India Limited** INE206D08386__|CRISILAAA 50 51022 0.07% glance orts and Terming's Ligute = : L

- ~ rporati =t - L0 95 National Highways Authority of India** E906BO7FE6 CRISIL AAA 250 2,508.74 0.37%

101 |India Infoline Housing Finance Limited** INE477L07792 ICRAAA 50 510.17 0.07% 06 |Nirma Limited** E091A07174 RISIL AA 250 2.508.3 0.37%

102 |Nuclear Power Corporation of India Limited** INE206D08360 CRISILAAA 50 509.38 0.07% 97 ahindra & Mahindra Financial Services Limited** [INE774D07QVS  |IND AAA 250 2,505.43 0.37%

103 _[PNB Housing Finance Limited** INE572E09379  [CARE AAA 50 504.48 0.07% 98 _|Shriram Transport Finance Company Limited** E721A07LX9 [IND AA+ 250 2.490.44 0.37%

104__[Power Finance Corporation Limited** INEI34E08IM2__|CRISIL AAA 30 301.86 0.04% 99__Bank of Baroda™* — EO28A0809]__LCAREAA 230 231337 0.34%

105_|Rural Electrification Corporation Limited™ INE020B08799 __|CRISILAAA 16 168.79 0.02% 00 1Dalmia Cement (Bharat) Limited™ E55K0723]_ICRA AA 200 2.083.07 0.31%

106_|Sundaram BNP Paribas Home Finance Limited™ INE667FO7BU0__|CARE AA+ 5 161.28 0.02% 01 Poner Corporation Linited®®__ FEAUPUTUSS D AAGS0) 200 S 0.30%

¢ 2 - ———— : : o" 02 [Power Grid Corporation of India Limited** E752E07LR8 CRISILAAA 180 2.064.68 0.30%

107 _|Housing Development Finance Corporation Limited INE0OIAO7QN6 _ |CRISIL AAA 1 105.92 0.01% 03[ Shriram Transport Finance Company Limited* E721A07NS5 _ |CRISIL AA+ 200 2.009.80 0.29%

Total 513,328.89 71.42% 04 _|Punjab National Bank** E160A08118 BWR AA 42 407.02 0.21%
05 TPC Limited** E733E07JO9 CRISIL AAA 00 105.61 0.16%

Unlisted 06 TPC Limited** E733E07HA2 __ |CRISIL AAA 00 067.60 0.16%
B imited** ) 07 uvoco Vistas Corporation Limited** E548V07039 CRISIL AA 100 015.70 0.15%

108 K&ﬁs T;ans%(‘)iﬁatlfn Net\dNoDrks Illlmltedt — INE975G08140 CRISIL AAA(SO) 5,000 30,329.25 4.22% 08 [Baiai Finance Limited™ E296A070B2  TCRISIL AAR 100 00225 0.15%

109 cce ar'iing ucation and Development Frivate INE646W07021  [BWR A-(SO) 13,000 15,089.75 2.10% 9 ower Grid Corporation of India Limited** E752EQ07LQ0  |CRISIL AAA 50 557.88 0.08%
Limited 0__[East-North Interconnection Company Limited** E556S07319 CRISIL AAA(SO) 50 532.69 0.08%

110 |Coffee Day Natural Resources Private Limited** INE634N07075 BWR A-(SO) 1,150 12,373.52 1.72% 1 ndian Railway Finance Corporation Limited** E0S3F07ABS  |CARE AAA 50 505.39 0.07%

111 |IL&FS Energy Development Company Limited** INE938L08049 CARE A+ 1,000 12,279.49 1.71% % éICCIiIgusilr(lxi Fiqangf*Limited** gé;gﬁg;g;&% g i RQ}IETjAAAAA Ag 1(2] 2(5) 8822//0

112 [Coffee Day Enterprises Limited** INE335K07208  [BWR AA- 1,050 10,850.56 1.51% ank Limite — = -+ 4 404, L0 /0

113 |High Point Properties Private Limited** INE470T08012__[ICRAAA(SO) 100 10275.15 1.43% e Visis Carporation Fimid £348V07021 _|CRISIL AA 30 T EXSERT) RS

114 |IL&FS Energy Development Company Limited** INE938L08056 CARE A+ 770 9,374.39 1.30% = =

115 | Coffee Day Resorts (MSM) Private Limited** INE713V07021 BWR A-(SO) 850 8,537.48 1.19% Unlisted

116 |KKR India Financial Services Private Limited** INE321N07236 CRISIL AA+ 75 8,323.78 1.16% 5 |Tata Sons Limited** E895D08832 CRISILAAA 2,050 21,090.45 3.09%

117 _|KKR India Financial Services Private Limited** INE32IN07145 _ |CRISIL AA+ 50 6.267.44 0.87% g %g %ngia financia} gervices grivate } imiteg:: qgg g%jz gi ; //://y %(]) % gg ; 8135‘8‘2?

118 |Igarashi Motors Sales Private Limited** INE323Y07023 ICRA AAA(SO) 600 6,002.98 0.84% ndia Financial Services Private Limite = LAA+ 4.24 220

119 [Oriental Sales Agencies (India) Pvt Ltd** INES75V07016__|BWR A+(S0) 480 5,554.68 0.717% 8 3B Cards & Payment Services Private Limited™ {INEOIREO8060_CRISILAAA - o TN

120 |HPCL-Mittal Energy Limited** INE137K07034 IND AA 240 4,037.19 0.56% T S

121 |Shapoorji Pallonji Energy (Gujarat) Private Limited** |INE170M08054  [ICRA AA(SO) 36 3,621.35 0.50% MONEY MARKET INSTRUMENTS

122 |Sintex-BAPL Limited** INE631U07027 BWR AA- 3,333 3,419.44 0.48% Commercial Paper

123 |Sintex-BAPL Limited** INE631U07035  |BWR AA- 3,333 3,409.22 0.47% Housing Development Finance Corporation

11 .. INEOO1A14SI RISIL A1+ 1 4,681. .699

124 |Sintex-BAPL Limited** INE631U07043 BWR AA- 3,333 3,398.29 0.47% ’ Limited** NEOO SI8 CRIS ,000 ,681.78 0.69%

125 [KKR India Financial Services Private Limited** INE32IN07053 _ |CRISIL AA+ 20 2,907.32 0.40% Total 4,681.78 0.69%

126 [KKR India Financial Services Private Limited** INE321N07046 CRISIL AA+ 20 2,874.73 0.40% 5

127 _|KKR India Financial Services Privatc Limited™ INE32INO7038 __|CRISILAA+ 20 2.832.80 0.39% 12 B Reverse Rapo Iivestmerts it i

128 [KKR India Financial Services Private Limited** INE321N07244 CRISIL AA+ 25 2,790.76 0.39% *

129 | Galina Consultancy Services Private Limited** INE839U07018 ICRA AA(SO) 27 2,717.17 0.38% Cash & Cash Equivalent

130 [KKR India Financial Services Private Limited** INE32IN07129  |CRISIL AA+ 17 2,192.20 0.31% Net Receivables/Payables Eg ggg%zg - .9922‘:’/A)

131 |KKR India Financial Services Private Limited** INE321N07095 CRISIL AA+ 15 2,095.72 0.29% Total 0,3Y2. .72 /0

132 |KKR India Financial Services Private Limited*™® INE32IN07079 | CRISILAA+ 15 2,041.19 0.28% GRAND 101 — — : : _682.211.53 100.00%

133 |KKR India Financial Services Private Limited** INE321N07103 CRISIL AA+ 15 2,039.47 0.28% Notes : 1 Nqn Traded/ﬂnnly' Traded and illiquid securities mfase oquulty instruments and Non Trads'd/ Thinly Traded in case of Debt Instruments in accordance with SEBI Regulations.

134 |KKR India Financial Services Private Limited** INE32IN07087  |CRISIL AA+ 15 2,024.54 0.28% 2 Market value includes accrued interest. 3 * Less than 0.01%. 4 Pending Listing. S DSP BlackRock Equity & Bond Fund erstwhile known as DSP BlackRock Balanced Fund.

135 |KKR India Financial Services Private Limited** INE321NO7111 CRISIL AA+ 13 1,653.87 0.23%

136 [KKR India Financial Services Private Limited** INE32IN07020  |CRISIL AA+ 11 1,536.84 0.21%

Total 180.850.64 25.14% DSP BlackRock Short Term Fund
Securifieed DebrTnst " An open ended short term debt scheme investing in debt and money market securities such that the Macaulay duration of the portfolio is
ecuritised Debt Instruments A . . 9% ¢ . N
137 |MFL Securitisation Trust - LII** INE775X1501] _|CRISILAAA(SO) & 375700 052% betwe?n 1 year and 3 years (please refer page no. 19 under the section “Where will the Scheme invest?” in the SID for details on Macaulay’s
138 [Royal Trust PTC Series A2 - May2004 - (Citibank N.A.)**| INE554G 15023 CRISILAAA 24 6.20 * Duration)
0,
Lt il Lt Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
MONEY MARKET INSTRUMENTS ® Lakhs)
139 |CBLO / Reverse Repo Investments 22,745.19 3.16%
Total 22,745.19 3.16% DEBT INSTRUMENTS
BOND & NCD's
Cash & Cash Equivalent Listed / awaiting listing on the stock exchanges
Net Receivables/Payables (2,023.23) -0.24% 1 |CholamandalamInvestmentand Finance CompanyLimited** INE12IAOTNWO  |ICRA AA 1,750 18,316.40 5.07%
(T;‘;:"XND TOTAL 7(12806263&273; : 0833';0 2 |Housing Development Finance Corporation Limited**|INEOOIAO7RE3 _|CRISILAAA 150 15,060.39 4.16%
,004. . () " - s T
3 Rural Electrification Corporation Limited** INE020BOSAD7  |CRISILAAA 1,500 14,964.19 4.14%
Notes : 1** Non Traded / Thinly Traded in a{:gordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%. 4 DSP BlackRock Credit Risk Fund erstwhile 4 |ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 1,385 13,940.35 3.86%
known as DSP BlackRock Income Opportunities Fund. 5 |Indian Railway Finance Corporation Limited®* _ |INE053F07991 _|CARE AAA 1,350 13,870.81 3.84%
6 Bharti Airtel Limited** INE397D08029 CRISIL AA+ 1,100 11,072.79 3.06%
7 Tata Motors Finance Limited** INE601U07038 CARE AA+ 1,000 10,635.87 2.94%
8 Rural Electrification Corporation Limited** INE020B08948 CRISILAAA 1,000 10,422.24 2.88%
DSP BlackRock Equity & B()Ild Fund 9 Hous%ng & Urban Development Corporal%on L%m?led:: INE031A08483 ICRAAAA 1,000 10,348.89 2.86ZA1
An open ended hybrid scheme investing predominantly in equity and equity related instruments 10 |Housing & Urban Development Corporation Limited** [INE031A08582 ICRAAAA 1,000 10,051.37 2.78%
11 [Power Finance Corporation Limited** INE134E08JA7  |CRISIL AAA 750 7,914.19 2.19%
Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets 12 |UltraTech Cement Limited** INE481G07166 CRISILAAA 750 7,891.21 2.18%
( Lakhs 13 |LIC Housing Finance Limited** INE115A07LVS  [CARE AAA 750 7,878.24 2.18%
EQUITY & EQUITY RELATED 14 Fulllemm Ifldia Home Finjcm(l:e Company Limited** [INE213W07038  |CARE AA+ 750 7,752.57 2.14%
Listed / awaiting listing on the stock exchanges _ 15 |Reliance Jio Infocomm Limited** INE110L08052 CRISILAAA 710 7,370.86 2.04%

é ;IDECFBank L]ljmtgdd §040£g 8%2) l}?finks ;. 21; Zg% 32 Zoggg 4 Zlgz:/k 16  |National Bank for Agriculture and Rural Development** [INE261F08451 CRISILAAA 650 6,638.49 1.84%

ajaj Finance Limite E296 inance . .14% - e —

3 Larsen & Toubro Limited E018A01030 Construction Project 107683 71550 274% 17 |Housing & Urban Develo?ment'C?rporatlon Limited** [INE031A08590 IND AAA 600 6,012.83 1.66%

4 Bajaj Finserv Limited E918I01018 Finance 278.643 4.410.16 211% 18 | Power Finance Corporation Limited** INE134E08IS1 CRISILAAA 600 5,991.57 1.66%

2 %ICI ?ank Lirllj_ited : §07828 gﬂ ?anks 5 1%1 gg(l) 4 % (1)29 38?3? 19 |Rural Electrification Corporation Limited** INE020BOSAT3  |CRISILAAA 550 5,586.48 1.54%
Shree Cement Limite E ement A . o - s A N —

7 State Bank of India E062A01020 Banks 5397.607 3,483 84 0%% 20 |[Tata Capltal Financial Se'rvlceAs lelted** INE306N07JF3 ICRA AA+ 500 5,379.04 1.49%

8 Maruti Suzuki India Limited E585B01010 Auto 142.243 2.604.29 85% 21 Power Finance Corporation Limited** INE134E08HO2  |CRISIL AAA 500 5,374.33 1.49%
90 gﬁvellsFlpdia Lilniniteld e E};g z(()) (())fiélt gonsumer Durables 2 gg? (6)53 (1) ;égg (5)32?) 22 |L&T Infra Debt Fund Limited** INE235P07647 CRISILAAA 200 5,373.73 1.49%

arat Financial Inclusion Limite E Finance . 59% —— ——

1 Kotak Mahindra Bank Limited E237A01028 Banks 083 121 0301.14 5% 23 Dev‘van Housing Fmaimce Corporation L}mllted** INE202B071J3 CARE AAA 500,000 5,280.18 1.46%

2 nfosys Limited E009A01021 Software 897.576 0.158.77 499, 24 |Shriram Transport Finance Company Limited**  [INE721A07MR9 |CRISIL AA+ 500 5,231.49 1.45%

3 |Bharat Forge Limited E465A01025 Industrial Products 1,444,868 0,109.02 48% ing Fi imited** 9

T Al o Lt ERANID A il 5N Y i 55 Vot B o g nd T D[ INEDSFOUAES [ CRIS AR T T Y7

5 |Yes Bank Limited E528G01027 _ |Banks 3.234.769 9.861.19 45% ban g P »299. %

6__|Tata Steel Limited __ E0S8TA01012 __|Ferrous Metals 1,701,414 9.715.92 2% 27 _|NHPC Limited** INE848E07AES _ [ICRA AAA 500 5,149.49 1.42%

g }\J/[ltralllTech Csemqné leltedL‘ — 245 10\8 8 é IC\emeRt - 5 28%2 Z?? gé?gg 582? 28  |Housing Development Finance Corporation Limited** [INEO0IAO7PU3  |CRISIL AAA 50 5,138.81 1.42%

otherson Sumi Systems Limite E775 uto Ancillaries . .30% - - —

9 [Minda Industries Limited F405E01023 [ Auto Ancillaries 815,145 69434 27% 29 _|Kotak Mahindra Prime Limited** INE9IGDATPBO _|CRISIL AAA 300 >,118.38 1.42%
20 |Hindustan Unilever Limited E030A01027 | Consumer Non Durables 651014 680.30 27% 30 _|Kotak Mahindra Prime Limited** INE916DA7PC8 _ |CRISILAAA 500 5,109.58 1.41%
21 CC Limited E868B01028 Construction Project 7,013,494 244.36 21% 31  |Sundaram Finance Limited** INE660A070X3  |CRISIL AAA 500 5,073.96 1.40%
22  |Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 2,314,776 982.51 7% 32 |Export-Import Bank of India** INESI4E0SFK7  |CRISIL AAA 500 2.996.66 1 380/0
23 |GAIL (India) Limited E129A01019 _|Gas 2,420,086 7.951.19 % port--mport Ba S 2270 207
24 [Divi's Laboratories Limited E361B01024 Pharmaceutical 722.866 7.880.69 6% 33 |Indian Railway Finance Corporation Limited** INE053F07959 CARE AAA 435 4,427.32 1.22%
%g itr}desPShasuE.leﬁed 58’3’?1/:8 8;% Pharmaceu calsD " 1 ;7(5) g;é ; ‘6‘21; 22/47 34 [Dewan Housing Finance Corporation Limited**  [INE202B07IK1  |CARE AAA 400,000 4,227.05 1.17%

sian Paints Limite E Consumer Non Durables .3 15% - - - - - P

57 Britanmia Industries Limited F216A01022 Consumer Non Durables 146.872 730042 0% 35 Mahmdra&Mahmd:a Financial Services Ll.mlted** INE774DO7RNO  |IND AAA 400 4,163.31 1.15%

28 |Finolex Industries Limited E183A01016 ndustrial Products 1.098.536 7.247.59 06% 36 |Small Industries Development Bank of India** INES56F08IV6 CARE AAA 390 3,885.56 1.07%

28 IC_%‘IaIZd ln[;lufjtr(i}es Lir?lited ¢ Tried §‘;g;l(% 3177 j}dUStf al Capital Goods 3 gg v %; ; 82 ;28 (0)‘”‘2//0 37  |Power Finance Corporation Limited** INE134E08]08 CRISILAAA 350 3,531.46 0.98%

3 ombard General Insurance Company Limite E Finance 5 . o - Y

31 [Ahluwalia Contracts (India) Limited E758C01020 [Construction 1864461 7.008.5 03% 38 JICICI Home Finance Company Limited** INE071G08940 _|ICRA AAA 660 3,317.46 0.92%

32 |ITC Limited E154A01025 Consumer Non Durables 2.739.376 6.999.1 03% 39 |Bharat Petroleum Corporation Limited** INE029A07075 CRISIL AAA 320 3,199.45 0.88%

:i gzli{(i:bkﬁqv Endgineering Limited %‘2‘328 8%(6) _(lgoﬂsfmlgﬁ%ﬂ Project 1 ;gg ;8? g gi?gé 03’62//0 40  |Power Finance Corporation Limited** INE134E08IZ6  |CRISILAAA 250 2,662.70 0.74%

imite E: extile Products . .96% : - PR

35 [Kansai Nerolac Paints Limited ES31A01024 [Consumer Non Durables 1202.670 6.538.32 0:96% 41 {Shriram Transport Finance Company Limited"”__|INE72IAOTMIG _CRISIL AA+ 250 2,649.07 0.73%

36 |Tata Consultancy Services Limited E467B01029 Software 227.015 6.468.00 0.95% 42 |Housing Development Finance Corporation Limited**|INEO0O1AO7PMO |CRISIL AAA 25 2,621.24 0.72%

_; ﬁshok Lsevland Limiﬁgd — Eiggﬁg (())%;) guto1 4 ;g Szg g %g‘l‘g 83%2//0 43 |National Bank for Agriculture and Rural Development** [INE261F08AA4  [CRISIL AAA 250 2,589.85 0.72%

3 venue Supermarts Limite E etailing L . .92% 5 T E

39 |Bharat Electronics Limited E263A01024  Industrial Capital Goods 3300620 6.083.24 0.89% 4 |Export Tmport Bank of India™ ___ INE514E08AS1 _|CRISIL AAA 240 2,527.20 0.70%

40 |HCL Technologies Limited ES60A01027 Software 620.671 6.011.82 0.88% 45 |Rural Electrification Corporation Limited INE020B08823 CRISILAAA 220 2,264.86 0.63%

< — F24 I 879 ~ Lok 3 .60Y

e £ S - e L

43 |The Ramco Cements Limited E331A01037 _|Cement 779.480 5.641.49 0.83% Tanspe e **P y T =

44 |KNR Constructions Limited E634101029 | Construction 1.905.312 5.411.09 0.79% 48 |LIC Housing Finance Limited INEI15A07JG3 _ [CRISIL AAA 200 2,032.54 0.56%

45 NOX Leisure Limited E312H01016 Media & Entertainment 2,035,556 5.395.24 0.79% 49  |Reliance Industries Limited** INE002A08476 CRISILAAA 200 2,025.80 0.56%

46__|Mahindra Logistics Limited E766P01016 | Transportation 1.062.410 3.150.56 0.75% 50 |Reliance Utilities and Power Private Limited™* __ |INE936D07091 __|CRISIL AAA 150 1,552.82 043%

47 |IPCA Laboratories Limited E571A01020 Pharmaceuticals 757,308 4,965.29 0.73% - — r— . o

48 [Satin Creditcare Network Limited E836B01017 Finance 1,235,795 4901.16 0.72% 51  [Bharat Petroleum Corporation Limited INE029A08040  [CRISILAAA 150 1,523.75 0.42%

4‘19 Dilip Buildcon Limited E917M01012 |Construction 474,508 4.760.74 0.702/0 52 |National Bank for Agriculture and Rural Development** | INE261F08527 CRISIL AAA 105 1,135.22 0.31%

20 VST Industris Limited — %ﬁ%ﬁer Ié‘éﬁl?éreﬁli 161.655 4.745.87 0.70% 53 |Rural Electrification Corporation Limited** INE020B08799 | CRISILAAA 100 1,054.95 0.29%

51 |Sterlite Technologies Limited INE089C01029 Accessories 1,500,000 4,686.00 0.69% 54 |Reliance Utilities and Power Private Limited** INE936D07109 CRISILAAA 100 1,035.13 0.29%

52 Finolex Cables Limited E235A01022 Industrial Products 650,896 439257 0.64% 55  |Reliance Utilities and Power Private Limited** INE936D07133 CRISILAAA 100 1,024.72 0.28%

;31 ;/ixlon Teith(rilphigiest( Endim Limited Jfgggg 8 % %ontsllmi)er lgurtables - g; égg j gg ?g 82?2//0 56 |Reliance Utilities and Power Private Limited**  [INE936D07166  |CRISIL AAA 100 1,020.65 0.28%

elspun India Limite E 3 extile Products . .61% - :

55 [Indian Ol Corporation Limited £242A01010[Petroleum Products 2300434 206057 0.60% L[ e D B o e o T e

56 |Himatsingka Seide Limited E049A01027 | Textile Products 1,160,681 4,056.00 0.59% Inance Limite V00 .2870

gg §all$ri§lll\r]1at IndtisgieskLimited -Z 828 8%2 gut?( Ancillaries : 3?3 302 3 gg g 832//0 59  |Mahindra & Mahindra Financial Services Limited**|INE774DO7RX9  |IND AAA 70 702.73 0.19%

unjal ational ban. o) ankKs 4. R . 0 - T

59 Bharat Petroleum Corporation Limited E029A01011 |Petroleum Products 666201 2.847.68 0.42% 60 _ | CholamandalamInvestmentand Finance CompanyLimited** | INEIZLAOTNT6 _{ICRAAA 30 33143 0.15%

60 |Srikalahasthi Pipes Limited E943C01027 Ferrous Metals 832,177 2,679.19 0.39% 61  |Power Grid Corporation of India Limited** INE752E07KE8  |CRISIL AAA 40 529.51 0.15%

61 |KEC International Limited _ . E389H01022  [Construction Project 641.767 2.501.29 0.37% 62 | Power Grid Corporation of India Limited** INE752E07LT4  |CRISIL AAA 35 371.09 0.10%

62 | Adani Ports and Special Economic Zone Limited E742F01042 Transportation 78,354 2.402.05 0.35% Total 32215277 39.09%

63 |MAS Financial Services Limited E348L01012 Finance 353,019 2,093.58 0.31% 2 S200

64 |Sharda Cropchem Limited E221J01015 Pesticides 474,745 809.97 0.27%

65 _|RBL Bank Limited E976G01028 Banks 375,329 801.02 0.26% Unlisted

66 |ICICI Securities Limited” Finance 330,568 718.95 .25% : P,

67 [Tata Steel Limited - Partly Paid Shares TNOOSTAOI010 [ Ferrous Meals 129358 3181 03% 63 {Bharti Telecom Limited** INE403D08017 | CRISIL AA+ 1,000 10,131.19 2.80%
Total 503,300.71 13.77% 64 |Tata Sons Limited** INE895D08741 CRISILAAA 80 847.70 0.23%
Unfisted Total 10,978.89 3.03%

nliste

68 [SIP Technologies & Export Limited** INE468B01019 Software 52,521 - *

Total . ¥ CENTRAL GOVERNMENT SECURITIES

65 |8.40% GOI 28072024 IN0020140045 N 12,500,000 13,227.91 3.66%
3('3)%'&1‘1%‘%{;““5 66 |6.84% GOI 19122022 IN0020160050 _ |SOV 7,500,000 7,504.02 2.08%
Listed / awaiting listing on the stock exchanges 67 |7.17% GOI 08012028 IN0020170174 N 5,000,000 5,005.62 1.38%

69 _|State Bank of India** E062A08157 CRISIL AA+ 1,150 1193831 15% Total 25,737.55 7.12%

70  |HDFC Bank Limited** E040A08377 IND AA+ 1,000 10,864.42 .59% .

71 __|ICICI Bank Limited** E090A08TZ5 |CARE AA+ 830 8,548.09 .25%

72| Axis Bank Limited** E238A08443  [CRISILAA+ 550 5.814.63 85% MONEY MARKET INSTRUMENTS

73 |RelianceGasTransportationInfrastructure Limited** [INE657108017 CRISILAAA 490 5.495.42 0.81% 68 |CBLO / Reverse Repo Investments 6,585.54 1.82%

74 |Mahindra & Mahindra Financial Services Limited** [INE774DO7RK6 _|IND AAA 500 5,242.44 0.77% Total 6.585.54 1.82%

75 E:}fe'gi‘;dalam Investment and Finance Company f,\p 151 407w [ICRA AA 500 523326 0.77%

76__|Shriram Transport Finance Company Limited** E721A07TMS7 _[CRISILAA+ 500 5.214.60 0.76% Cash & Cash Equivalent

77 __|Dewan Housing Finance Corporation Limited** INE202B07INS CARE AAA 470.000 4.991.47 0.73% Cash Margin 317.46 0.09%

78 | Tata Capital Financial Services Limited** E306NO7IN7  |ICRAAA+ 450 4.715.14 0.69% -

Housing Development Finance Corporafion ) Net Receivables/Payables (4,159.96) -1.15%

79 imited®* INEO0IAO7QB1  [CRISIL AAA 41 4,368.95 0.64% Total (3,842.50) -1.06%

80 Bank of Baroda** i _ INE028A08109 IND AA+ 400 4,169.23 0.61% GRAND TOTAL 361,612.25 100.00%

81 _[Power Finance Corporation Limited** INE134E08JD1_[CRISIL AAA 350 3.566.61 0.52% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018

(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )
M U T U A L F U N D MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —400021.

DSP BlackRock Focus Fund DSP BlackRock Liquidity Fund (Cont'd)
An open ended equity scheme investing in maximum 30 stocks. The Scheme shall focus on multi cap stocks. An open ended liquid scheme
No. Name of Instrument J Rating/Industry Market value % to Net Sr. N : str Rating/Indus Quantity ~ Market value % to Net Ass
(X Lakhs)
32 |Kotak Mahindra Bank Limited** INE237A161D1  |CRISILAI+ 5,000 4,934.60 0.35%
EQUITY & EQUITY RELATED 35 [Axi Bank Limited®™ INE238A16X34__|CRISILAI+ 3,500 3.482.50 025%
Listed/awaitinglistingon thestockexchanges - — > —— - 0"
I |HDFC Bank Limited E040A01026 |Banks 1,565.630 29.529.35 10.43% 34 |Axis Bank Limited** INE238A16Y09 _ |[ICRA AL+ 3,500 3,474.32 025%
2 aruti Suzuki India Limited E5S85B01010 |Auto 257.459 22,813.70 8.06% 35 | Vijaya Bank** INE705A16QA0 |CAREAIl+ 2,500 2,476.21 0.18%
3 Larsen & Toubro Limited EO18A01030 [Construction Project 1,668,680 21.874.73 7.73% 36 |ICICI Bank Limited** INE090A16505 |ICRAAl+ 2,000 1,987.89 0.14%
4 Reliance Industries Limited E002A01018 |Petroleum Products 1,766,644 5,594.17 5.51% ; P 0
5 [Indusind Bank Limited £095A01012 | Banks §54.216 5348.13 5% 37 |Axis Bank Limited™® INE23BAIOXS3 |ICRAAL 1,000 99501 0.07%
6__[ICICI Bank Limited £090A01021 |Banks 5.392.683 5.010.53 5.30% 38 IDFC Bank Limited INEO92TI6DB9 _ JICRA ALY 1,000 99344 0.07%
7 | Yes Bank Limited E528G01027 [Banks 4.178.77 2.738.98 4.50% 39 |RBL Bank Limited** INE976G16HH8 [ICRA AL+ 1,000 990.92 0.07%
8 Tata Steel Limited E081A01012 |Ferrous Metals 2,183,93 2.471.34 4.41% Total 419,704.93 29.75%
9 Coromandel International Limited E169A01031 |Fertilisers 2,266,51 1,902.58 4.21%
0 TC Limited E154A01025 |Consumer Non Durables 3.970,50 0,144.63 3.58% Commercial Paper
1 Housing Development Finance Corporation Limited | INEO01A01036 |Finance 549,334 0,028.64 3.54% - p — -
2 SBI Life Insurance Company Limited E123WO01016 |Finance 1.473.384 0.993.23 3.53% 40  |Reliance Industries Limited INE002A 14953 CRISILA1+ 10,000 49,406.30 3.50%
3 |Bajaj Finance Limited E296A01024 |Finance 552,677 9.768.84 3.45% 41 |Export-Import Bank of India** INES14E14NAO  |CRISIL A1+ 8,800 43,703.84 3.10%
4 CICI Lombard General Insurance Company Limited | INE765G01017 _[Finance 985,908 7,826.63 2.77% 42 |Talwandi Sabo Power Ltd** INE694L14F14 CRISIL A1+(SO) 6,000 29,567.43 2.10%
S |Whirlpool of India Limited E716A01013 |Consumer Durables 491.686 7.425.69 2.62% ; : e T o
6 |Hindalco Industries Limited E038A01020 |Non - Ferrous Metals 3353,941 7.195.88 2.54% ji ;ei?ame ?0 i“i"“’mm Em?‘ej** igg“gﬁ:ggj SRAE}IELA[il - 2333 ;i;g;g };;f
7 __|Shree Cement Limited E070A01015 |Cement 43,292 7.011.77 2.48% cliance Jio lnfocomm Imite 2 HALL 070
8 |Bharat Petroleum Corporation Limited E029A01011 |[Petroleum Products 1,521,036 6,501.67 2.30% 45 _|Magma Fincorp Limited** INES11C14RO2  |CAREALY 5,000 24,700.35 1.75%
9 _|Havells India Limited E176B01034 |Consumer Durables 1,272,210 6.206.48 2.19% 46 |National Bank for Agriculture and Rural Development** |INE261F14C09  |ICRA A1+ 4,000 19,793.68 1.40%
é? gfhert IgﬂotorsL Limtitded 322128 822 {\Léto T Sﬂ ;gg gg?‘“g 3(1)‘9*2? 47 _|India Infoline Housing Finance Limited** INE477L14CX0_ [ICRA AL+ 4,000 19,786.08 1.40%
arat Forge Limite: E ndustrial Products . .09% - e —
52 TAshok Leyland Limited F208A01029 [Auto 3646116 530328 7% 48  |Aditya Blrla Fmancg i‘lmltedf* S INE860H14C70  [ICRAAL+ 4,000 19,783.18 1.402/0
23 UltraTech Cement Limited E481G01011 |Cement 122.824 4.851.55 1% 49  |Edelweiss Commodities Services Limited INE657N14PB1 ICRAAI+ 4,000 19,768.48 1.40%
24 [Hero MotoCorp Limited E158A01026 |Auto 136,556 4,837.91 1% 50 |Dewan Housing Finance Corporation Limited**  |INE202B14MB8  |CRISIL A1+ 4,000 19,762.80 1.40%
25 |Bharat Electronics Limited E263A01024 |Industrial Capital Goods 2,759,090 3.902.73 -38% 51 |Edelweiss Commodities Services Limited** INE657N140T6  |CRISILAIl+ 4,000 19,745.62 1.40%
26 |Hindustan Petroleum Corporation Limited E094A01015 |Petroleum Products 1,030,288 3.552.95 .26% - o T 0
27__[HDFC Standard Life Insurance Company Limited[INE795G01014_|Finance 630,027 2.863.16 01% §§ E"p".” l];“p"l” Bank ;““dlac e iﬁﬁgéﬁﬁﬁg gﬁi:iti} n iggg ig;ﬂfg }jgof
28 |Bandhan Bank Limited E545U01014 [Banks 446,025 2,092.08 0.74% ousing Deve Opment nance orporation Limite X 714, 40%
29 _|Titan Company Limited E280A01028 |Consumer Durables 31,854 1,242.46 0.44% 54 |Piramal Enterprises Limited** INEI40A14RUl _ [ICRAAL+ 3,600 17,917.18 1.27%
30 |Ahluwalia Contracts (India) Limited E758C01029 |Construction 56,780 589.34 0.21% 55 |Talwandi Sabo Power Ltd** INE694L14FD5  [CRISIL A1+(SO) 3,500 17,399.48 1.23%
31 |Tata Steel Limited - Partly Paid Shares 9081A01010 |Ferrous Metals 46,680 206.16 0.07% 56 | Vedanta Limited®™* INE205A14MT5 |CRISILAL+ 3.500 17.245.27 1.22%
1LiEl il S 57 |Piramal Enterprises Limited** INEI40AT4RV9 _[ICRA AL+ 3.400 16.906.84 1.20%
MONEY MARKET INSTRUMENTS 58  |Reliance Jio Infocomm Limited** INE110L14GL3 CARE A1+ 3,271 16,169.71 1.15%
32 |CBLO/Reverse Repo Investments 3,661.31 1.29% 59  |Kotak Securities Ltd** INE028E14DJ3 ICRAAI+ 3,000 14,964.94 1.06%
Total 3.661.31 1.29% 60 |Indiabulls Housing Finance Limited** INE148114UW7 _ |CRISIL Al+ 3,000 14,844.42 1.05%
- — —— n o
e T TV T
Net Receivables/Payables (1.426.34) -0.49% rapti Trading & Investments Private Limite Q ; kil %
Total (1,426.84) 20.49% 63 | Small Industries Development Bank of India** INES56F14FU2  [CRISILAl+ 2,900 14,408.27 1.02%
GRAND TOTAL 283,034.33 100.00% 64 |National Bank for Agriculture and Rural Development** [INE261F14CJ9 ICRAAI+ 2,900 14,381.87 1.02%
Notes : 1 Market value includes accrued interest. 2 DSP BlackRock Focus Fund erstwhile known as DSP BlackRock Focus 25 Fund. 65 |L & T Finance Limited** INE027EI14EO3  [CARE Al+ 2,800 13,773.48 0.98%
66 |Housing Development Finance Corporation Limited**  |INEO01A14RR1  [ICRA A1+ 2,768 13,693.60 0.97%
67 |National Bank for Agriculture and Rural Development** |INE261F14CI1 ICRAAL+ 2,600 12,905.23 0.91%
DSP BlackRock Bond Fund 68 |Networkl8 Media & Investments Limited™* INES70HI4EV4 |ICRAAL+ 2,538 12,555.74 0.89%
An open ended medium term debt scheme investing in debt and money market securities such that the Macaulay duration of the portfolio is 69 |Godrej Industries Limited** INE233A14KN4  |ICRA AL+ 2,400 11,922.77 0.85%
between 3 years and 4 years (please refer page no. 32 under the section “Where will the Scheme invest” in the SID for details on Macaulay’s 70 _|Piramal Finance Limited** INE641014BQ1 _|CRISIL AT+ 2,400 11,847.05 0.84%
Duration) 71 |Housing & Urban Development Corporation Limited**  [INE031A14317 ICRAAI+ 2,138 10,576.11 0.75%
3 n n 72 |Azim Premji Trust** INE598Y 14026 ICRAAL+ 2,000 9,923.94 0.70%
Sr. No. No f Instr: R | y y  Market val 9 - .
. No. Name of Instrument ating/Industry Quantity  Market value 7% to Net 73| Tota Value Homes Limited** INEO69P1409] __|CARE AL+ 2,000 9,894.60 0.70%
74 |Trapti Trading & Investments Private Limited**  [INE977J14GM7  |ICRAAl+ 2,000 9,885.12 0.70%
DEBT INSTRUMENTS 75 | Sun Pharmaceutical Industries Limited** INE044A14294 CRISILA1+ 2,000 9,882.00 0.70%
BOND & NCD's __ 76| Mahindra & Mahindra Financial Services Limited*™* [ INE774D14NT2__|CRISIL A+ 2,000 9,878.79 0.70%
Listed / awaiting listing on the stock exchanges n n —
1 tate Bank of India** E062A08157  |CRISIL AA+ 35 3.633.40 427% 77 __|Piramal Finance Limited** INE641014BN8 _ [CRISIL A1+ 2,000 9,876.35 0.70%
% %—llgF(l,‘ Igaélk ll(i?itefl*;** E g(s)ﬁc E;Z [CNR? é?li\XA géc 3 ﬂg?gé ‘1‘ gzé) 78  |Edelweiss Commodities Services Limited** INE657N140R0  [CRISIL Al+ 2,000 9,872.29 0.70%
ndusind Bank Limite E 3 3.303. 3.88% B B B e R 0
T Vedanta Limited™ £205A07030 CRISTLAA 300 394403 3820 79  |India Infollme Flneincg Limited INE866114XL1 CRISIL A1+ 2,000 9,869.73 0.70%
5 [U.P. Power Corporation Limited™ ES40P07053 _ [IND AA(SO) 300 3.107.36 3.65% 80 _[Magma Fincorp Limited** INESIICI4RPY  |CAREAL+ 2,000 9,868.31 0.70%
g Bank olgBarodaé* T 5(1%4 é(())gg%l gﬁ RS];:LA/f’AA %gz % g§872 245‘%2? 81 |L & T Finance Limited** INE027E14D17 CARE A1+ 2,000 9,867.56 0.70%
ower Finance Corporation Limite E 30. 3.45% ; ] ted o
8 [Fullerton India Home Finance Company Limited™|INE2[3W07038 __[CARE AA+ 250 2.584.19 3.04% 82 {Reliance Jio Infocomm Limited INEIIOL14GTS_|CRISIL AL 2,000 2,862,689 0.70%
9 [Dewan Housing Finance Corporation Limited** E202B07HQ0__|CAREAAA 240.000 2.550.87 3.00% 83 |IIFL Wealth Finance Limited INE248U14DIS__ |CRISILAL+ 2,000 9.858.04 0.70%
0JAxis bank Limied™*____ £238A08427 [CRISILAA+ 250 2.544.93 2.99% 84 [1IFL Wealth Finance Limited** INE248U14AH3 _[ICRAAI+ 2,000 9.838.65 0.70%
1 eliance Industries Limite E002A08476 CRISIL AAA 251 2.532.25 2.98% ; ; ; ited** 0
2 [Rural Electrification Corporation Limited® £020B0SAF2_[IND AAA 25 249374 2.93% 83 _|Aditya Birla Capital Limited™ ___ INETAR 14156 {ICRAALY 2,000 285841 0.70%
3 eliance Utilitics and Power Private Limited™™ E936D07067 CRISIL AAA 220 2.442.10 2.87% 86 Tata Capital Financial Services Limited INE306N14MO5 |[ICRA A1+ 1,800 8,958.58 0.63%
4 |LIC Housing Finance Limited** EI1SAO7LD6 _ |CRISIL AAA 224 2,254.19 2.65% 87 |India Infoline Housing Finance Limited** INE477L14CN1  [ICRA AL+ 1,800 8,957.95 0.63%
5 CICI Bank Limited** E090A08TW2 |CARE AA+ 210 2.124.16 2.50% i ; i imited** + o
6 [National Highways Authority of India** E906B07FT4 _|CRISIL AAA 200 2:089.52 2.46% Zz Tata Capital l-llousmg Finance E'm‘wd. —— lNEgg?LAlligN; C&lilifl }Z(o)g 2’257‘25 gggo/"
7 [Dalmia Cement (Bharat) Limited** E755K07231 [ICRA AA 2 2.083.07 2.45% Housing Development Finance Corporation Limited**|INE B3 * 8 95795 63%
8 [Power Finance Corporation Limited** E134E08GX5  [CRISIL AAA 2 2.042.19 2.40% 90  [Bajaj Finance Limited** INE296A14LS8  |CRISILAl+ 1,800 8,953.80 0.63%
zg ‘i?nﬁll timiteLd**,t o §?‘§;£ 7;(7"51 g i;][:lA/}é 20 2 7664?1 % %’ 91 [Axis Finance Limited** INES9IKI4FNS _ [IND Al+ 1,600 7,930.53 0.56%
ata Motors Limite E . .07% - —
51T TICICT Bank Limited™™ F090AOSTZ5 [CARE AAT 7 750 81 506% 92 Godr.ej Pr({penles lelte'd*'* INE484)14DZ3 ICRAAIL+ 1,500 7417.75 0.53%
22 |Tata Steel Limited** E0S1A08215 BWR AA 7 730.92 2.04% 93 |JM Financial Products Limited** INE523H14H33 ICRAAL+ 1,400 6,967.30 0.49%
%z Adani Iranémissionc Limited*’;31 e ggélsj 71 5273 lcT\}IchAAXA gc ggg ;1‘ 9?2@ 94 |Edelweiss Commodities Services Limited** INE657N140A6 |CRISILAI+ 1,338 6,638.03 047%
Crompton Greaves Consumer Electricals Limite E L . o - —
25 [DLF Emporio Limited™ ES66NOT016 CRISIL AA(SO) 5 33€.07 1% 95 IDFC Infrastructure Fmance Limited** INE246R14166 ICRAAL+ 1,300 6,461.50 0.46%
26 uvoco Vistas Corporation Limited** E548V07039 CRISILAA 5 523.55 79% 96 | National Bank for Agriculture and Rural Development** [INE261F14CL5  |ICRAAl+ 1,300 6,444.89 0.46%
27 ReliancleGaSTranSQOﬂaliOndliliraStl’qureT imited**|INE657108017 CRISIL AAA 3 457.97 1% 97 |Infina Finance Private Limited** INE879F14BS1 CRISILAT+ 1,000 4,985.69 0.35%
28 [Piramal Enterprises Limite E140A07195 ICRAAA 0f 080.77 27% PR
29[ Sundaram BNP Paribas Home Finance Limited™ |INE667F07BUO__|CARE AAT 0 07519 26% 98 |Arvind Limited™* ___ INEO34A14899  |ICRAAI* 1,000 4,981.25 0.35%
30 [National Bank for Agriculture and Rural Development** [INE261F08642  [CRISIL AAA 68.7 26% 99 __|IM Financial Services Limited** INEO12114IS8 ICRAAT+ 1,000 4,968.17 0.35%
31 |East-North Interconnection Company Limited** E£556S07350 CRISIL AAA(SO) 67.38 .26% 100 |Cargill India Private Limited** INE745E14504 ICRAAI+ 1,000 4,959.93 0.35%
32 TPC Limited** E733E07GZ1 __|CRISILAAA 500 61.9 .25% : o Pri imited**
33 [ Tata Motors Limited®™ E155A08316  [CARE AA+ 10 01952 0% 101 Ford‘Crcdlt India Prlvaic Limited _ INE732U14524  |CRISIL A1+ 1,000 4,944.73 0.35%
34 [Power Grid Corporation of India Limited** E752E070G5 _ |CRISIL AAA 101 995,32 17% 102 |Housing Development Finance Corporation Limited** INEOO1A14QX1 [ICRAAI+ 1,000 4,942.67 0.35%
% 2 ndia }n o}ine }ous@ng ]l;inance l]: mjteg:i 51;; L ;‘gg‘ ggﬁ 1212 20 ;gé g 02%2? 103 |Dalmia Bharat Sugar and Industries Limited** INE495A14702  [ICRA AL+ 1,000 4,942.31 0.35%
J ndia Infoline riousing rinance mite I L\ A A 0 H H imi *% 0,
37 [PNB Housing Finance Limitcd™ EST2E09411 CARE AAA 70 694722 0.82% 104 |L&T Housing Flr}ance Limited INE476M14AX4 |ICRA AL+ 1,000 4,941.97 0.35%
38 [Housing Devclapment Finance Corporaion Limiied™ EQ01A07QBT _|CRISILAAA 5 532.80 0.63% 105 |Hero Cycles Limited** INE668E14664  |CRISIL Al+ 1,000 4,939.80 0.35%
39 [East-North llmerconnel:ction Company TELTited** E556S07319 CRISIL AAA(SO) 50 532.69 0.63% 106 [Ford Credit India Private Limited** INE732U14532 CRISILA1+ 1,000 4,936.62 0.35%
40 [ata Capital Financial Services Limite E306N07IN7 _ [ICRAAA+ 5 523.90 0.62% : ios Limited™* 0
41 TTata Power Company Limited™ EY45A08001 CAREAA 5 D13 0.:60% 107 |Dalmia Bharat Sugar and Indgsmes I.‘m'nte(:* INE495A14728 ICRAAL+ 1,000 4933.14 0.350/0
10 Tata Power Company Limited** E245A08109 CARE AA 50 508.42 0.60% 108 | TGS Investment and Trade Private Limited: INE5S97H14HX2 |ICRAAl+ 1,000 4,928.40 0.35%
43 |Tata Power Company Limited** E245A08117 CARE AA 5 506.85 .60% 109 |JM Financial Products Limited** INE523H14199 ICRAAL+ 1,000 4,927.60 0.35%
44  |Tata Power Company Limited** E245A08125 CARE AA 5 501.63 .59% i ; i imited** o
45 TTata Powor Company Limited™ £243A08133 CAREAA 20 19825 059% 110 [JM Financial Capital Limited** INE901W14612  [ICRAAL+ 1,000 4,923.46 0.350&
46 Dewan Housing Finance Corporation Limited** E202B07INS CARE AAA 30.00 318.60 37% 111 |JM Financial Capital Limited INE901W14471 CARE A1+ 1,000 4921.52 0.35%
47 [Dewan Housing Finance Corporation Limited™ E202B07TIKI __[CAREAAA 30,00 317.03 3% 112_|IM Financial Capital Limited** INE9OIW14653 [ICRAAL+ 900 4,447.66 0.32%
48 |Blue Dart Express Limited** E233B08095 ICRAAA 392,64 43.30 .05% ; imited** + 0
49 [Blue Dart Express Limited™ £233B08103[ICRAAA 204436 3276 0.04% 113 _{Teta Motors Finance Limited™ __________|INEOIU14422 |CAREAI 300 358136 it
Total 77887.35 91.62% 114 [Dewan Housing Finance Corporation Limited INE202B14LD6  |CRISIL A1+ 800 3,970.09 0.28%
115 |Barclays Investments & Loans (India) Limited** [INE704114AV1 ICRAAI+ 768 3,791.37 0.27%
Unlisted 116 [H les Limited** INE668E1464 RISIL A1+ 2,960. 219
50 [HPCL-Mital Encrgy Limited®™® INEI37K07034__|IND AA 110 185038 2118% 1 1(; : Z“’bcflc o "T"teg, e INE?ZEH 4&(93 ERIEIL N g’gg 2228 2§ g | 9;‘
51 |KKR India Financial Services Private Limited™ |INE32IN07244 _|CRISIL AA+ 5 558.15 0.66% ndiabulls Housing Finance Limite A el
Total 2,408.53 2.84% 118 |IM Financial Capital Limited** INE901W14414  |ICRAAl+ 538 2,658.21 0.19%
119 | Vedanta Limited** INE205A14LR1 CRISILAL+ 500 2,492.15 0.18%
MOREY M MK T INSTRUMENTS 120_|Aditya Birla Money Limited** INE865C14AG4 _|CRISILALT 500 2,489.32 0.18%
52 |HDFC Bank Limited** INEO40A16CC8 [CARE A1+ 2,500 2.344.49 2.76% 121 [Small Industries Development Bank of India** INES556F14FW8  |CARE Al+ 500 2,486.81 0.18%
53 |Axis Bank Limited** INE238A16£24 |CRISIL AL+ 1.500 1.406.76 1.65% 122 [Aditya Birla Money Limited** INE865CI14AH2  [CRISIL AL+ 500 2,485.41 0.18%
e L EEN 123 |Aditya Birla Finance Limited™ INESGOHI4C21 _ |ICRAAL+ 500 248345 0.18%
54 |CBLO/Reverse Repo Investments 1.029.63 1.21% 124 [Piramal Enterprises Limited** INE140A14SK0  [ICRA AL+ 500 2,479.60 0.18%
Total 1.029.63 1.21% 125 [Housing Development Finance Corporation Limited**|INE001A14RS9  [ICRA AT+ 500 247827 0.18%
Cash & Cash Equivalent 126 |Aditya Birla Money Limited** INE865C14AI0 CRISILA1+ 500 2,477.00 0.18%
Net Receivables/Payables (45.09) -0.08% 127 |Julius Baer Capital (India) Private Limited** INE824H14633 ICRAAL+ 500 2,472.22 0.18%
ables/tayable
(T;otal TOTRD 8_;(_61151069; 168:332/” 128 _|Dewan Housing figanc:*cOrporation Limited**  [INE202B14KF3  [CRISILAl+ 500 2,464.50 0.172/0
- - - - - - 00.00% | 129 |L & T Finance Limited INE027E14DL1  |CAREAl+ 500 2,463.67 0.17%
Notes :1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 130 | Aditya Birla Money Limited™ INES65C14AL4  |CRISILA LT 500 246108 0.17%
401, .17%
131 | TMF Holdings Limited** INE9O9H14MA7 |ICRA AL+ 200 995.86 0.07%
132 [Shriram City Union Finance Limited** INE722A14BUO _ [CRISILAl+ 200 994.79 0.07%
DSP BlackRock Liquidity Fund 133 |JM Financial Capital Limited** INE901W14547  [ICRAAI+ 200 994.79 0.07%
An open ended liquid scheme 134 [Hero Fincorp Limited** INE9S7NI14AE1  |CRISILA1+ 200 994.52 0.07%
135 | Tata Capital Financial Services Limited** INE306N14MRS |CRISIL A1+ 200 994.43 0.07%
Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets 136 |IIFL Wealth Finance Limited** INE248U14CW8 [ICRA A1+ 200 994.25 0.07%
R Lakhs) 137 [Indostar Capital Finance Limited** INE896L14BQ7  |CRISILAI+ 200 993.84 0.07%
138 [Repco Home Finance Limited** INE612J14364 CARE A1+ 200 993.64 0.07%
DEBT INSTRUMENTS 139 |India Infoline Housing Finance Limited** INE477L14CM3 _ [ICRAA1+ 200 993.54 0.07%
BOND & NCD's 140 [GIC Housing Finance Limited** INE289B14CW2  |[ICRA AL+ 200 992.83 0.07%
Listed / awaiting listing on the stock exchanges 141 [CESC Limited** INE486A14BQ0  [CARE Al+ 200 992.73 0.07%
1 LIC Housing Finance Limited** INE115A07JX8 CRISILAAA 1,500 15,889.11 1.13% 142 [Kotak Securities Ltd** INE028E14DK1 |[ICRA AL+ 200 992.35 0.07%
2 |Dewan Housing Finance Corporation Limited**  |INE202B07FGS  [CARE AAA 750 8,072.45 0.57% 143 [Aditya Birla Finance Limited** INE860H14C54  [ICRAAIl+ 200 992.29 0.07%
3 |National Bank for Agriculture and Rural Development** | INE261F08519 CRISIL AAA 465 4,968.71 0.35% Total 982,188.82 69.61%
4 National Bank for Agriculture and Rural Development** [INE261F08501 CRISIL AAA 400 4,273.66 0.30%
5 |Housing Development Finance Corporation Limited**|INEO0IA07QCY  [CRISIL AAA 25 2,648.98 0.19% Treasury Bill
6 Small Industries Development Bank of India** INES556F09478 CARE AAA 215 2,166.37 0.15% 144 |91 DAY T-BILL 21062018 IN002017X569 Sov 89,264,200 88,073.86 6.24%
7 Power Finance Corporation Limited** INE134E08HB9  |CRISIL AAA 150 1,509.42 0.11% 145 |91 DAY T-BILL 14062018 IN002017X551 Sov 35,684,100 35,251.72 2.50%
8 National Bank for Agriculture and Rural Development** [INE261F08493 CRISIL AAA 50 637.01 0.05% 146|364 DAY T-BILL 10052018 IN002017Z036 Sov 26,500,000 26,326.72 1.87%
Total 40,165.73 2.85% 147|364 DAY T-BILL 07062018 IN002017Z051 Sov 20,000,000 19,780.32 1.40%
148|364 DAY T-BILL 26042018 IN002017Z028 SOV 5,000,000 4,979.10 0.35%
MONEY MARKET INSTRUMENTS 149 |91 DAY T-BILL 03052018 IN002017X494 Sov 5,000,000 4,973.19 0.35%
Certificate of Deposit 150 |91 DAY T-BILL 07062018 IN002017X544 SOV 3,936,600 3,893.36 0.28%
9 |Punjab & Sind Bank** INE608A160DS |ICRAAIL+ 50,000 49,507.00 3.51% 151|364 DAY T-BILL 21062018 IN002017Z069 SOV 2,500,000 2,466.66 0.17%
10 [Vijaya Bank** INE705A16QB8  |CARE A1+ 50,000 49,473.75 3.51% Total 185,744.92 13.16%
11 [Dena Bank** INE077A16EU8  |CRISILAI+ 30,000 29,660.88 2.10%
12 [ICICI Bank Limited** INE090A16006  [ICRA A1+ 27,500 27,212.60 1.93% BRDS
13 [IDFC Bank Limited** INE092T16DP9  |[ICRA AL+ 25,000 24,734.00 1.75% 152 |Kotak Mahindra Bank Limited Unrated 2,500,000,000 24,754.80 1.75%
14 [Karur Vysya Bank Limited** INE036D16HH8  |CRISILAl+ 25,000 24,687.85 1.75% 153 [Kotak Mahindra Bank Limited Unrated 1,500,000,000 14,837.66 1.05%
15 |HDFC Bank Limited** INE040A16CB0  [CARE A1+ 20,000 19,802.20 1.40% 154 [Kotak Mahindra Bank Limited Unrated 1,500,000,000 14,826.50 1.05%
16 |Axis Bank Limited** INE238A16W19 |CRISILAI+ 20,000 19,794.78 1.40% Total 54,418.95 3.85%
17 |HDFC Bank Limited** INE040A16BOS  [IND Al+ 20,000 19,750.66 1.40%
18  |IDFC Bank Limited** INE092T16DE3  |[ICRAAl+ 19,000 18,879.18 1.34% 155 [CBLO / Reverse Repo Investments (145,999.07) -10.35%
19 |Punjab & Sind Bank** INE608BAI6NY3 [ICRA AL+ 15,000 14,846.91 1.05% Total (145,999.07) -10.35%
20  |IndusInd Bank Limited** INE095A16WK3 [CRISILAl+ 15,000 14,811.27 1.05%
21  |Axis Bank Limited** INE238A16W92  [CRISILAl+ 14,190 14,041.93 1.00% Fixed Deposit
22 |Axis Bank Limited** INE238A16S56 CRISILA1+ 10,000 9,885.34 0.70% 156 [RBL Bank Limited Unrated 12,529.59 0.89%
23 |Bandhan Bank Limited** INE545U16061 ICRAAL+ 10,000 9,883.03 0.70% 157 [RBL Bank Limited Unrated 200.96 0.01%
24  |IDFC Bank Limited** INE092T16CZ0  [ICRA A1+ 9,000 8,949.49 0.63% Total 12,730.55 0.90%
25 |IDFC Bank Limited** INE092T16DM6 [ICRA A1+ 7,690 7,609.51 0.54%
26 |Kotak Mahindra Bank Limited** INE237A166D0  |CRISILAl+ 7,690 7,609.32 0.54% Cash & Cash Equivalent
27  |Axis Bank Limited** INE238A16Y17 |ICRAAL+ 7,500 7,442.48 0.53% Net Receivables/Payables (138,067.68) -9.77%
28  |IndusInd Bank Limited** INE095A16XE4  [CRISILAl+ 7,000 6,953.62 0.49% Total (138,067.68) -9.77%
29  [RBL Bank Limited** INE976G16HI6 ICRAAI+ 5,000 4,949.13 0.35% GRAND TOTAL 1,410,887.14 100.00%
30 |Dena Bank** INE077A16ES2  [CRISILAl+ 5,000 4,946.93 0.35% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 As on March 31,2018, the aggregate investments by the schemes of
31 [IDFC Bank Limited** INE092T16CK2  |[ICRA AL+ 5,000 4,938.19 0.35% DSP BlackRock Mutual Fund in DSP BlackRock Liquidity Fund is Rs. 30,025.18 lakhs.
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock Money Manager Fund

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

An open ended ultra-short term debt scheme investing in debt and money market securities such that the Macaulay duration of the portfolio
is between 3 months and 6 months (please refer page no. 19 under the section “Where will the Scheme invest?” in the SID for details on

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Equity Savings Fund (Cont'd)

An open ended scheme investing in equity, arbitrage and debt

Sr. No. Name of Instrument

Macaulay’s Rating/Indust Quantity Market value
Name of Instrument Rating/Industry Quantity Market value % to Net Assets 84 |Puniab National Bank INEL60A01022 | Banks 244.000 3‘3 0‘
K Lakhs) 85 |CEAT Limited INE482A01020 | Auto Ancillaries 14350 216.15] __ 0.14%
86 |ICICI Securities Limited" Finance 37,240 193.65 0.12%
ggg]r)lg ?\JT(?DIJQ/I ENTS 87 |Indian Oil Corporation Limited INE242A01010  |Petroleum Products 93,000 164.24 0.11%
Listed / awaiting listing on the stock exchanges 88  |Idea Cellular Limited INE669E01016  [Telecom - Services 203,000 154.08 0.10%
1__|Indian Railway Finance Corporation Limited** INE033F07975_|CRISIL AAA 3.080 31,789.01 9.30% 89 |IDEC Limited INEO43D01016 | Finance 264.000 128.70]  0.08%
2 |Power Finance Corporation Limited** INEI34E08HU9 [CRISIL AAA 1.250 13.135.02 3.84% 90 _|Power Grid Corporation of India Limited INE752E01010 _|Power 56,000 108.22 0.07%
3 |Indiabulls Housing Finance Limited** INE148107FI1 [CAREAAA 1,000 10,652.84 3.12% 91 _ |Power Finance Corporation Limited INE134E01011 | Finance 102,000 87.36 0.06%
4 LIC Housing Finance Limited** INE115A07MI3 [CARE AAA 750 7,771.20 2.27% 92 |0il & Natural Gas Corporation Limited INE213A01029 [Oil 33,750 60.01 0.04%
5 L & T Finance Limited** INE523E07DR0 |CARE AAA 200 5,283.06 55% 93 |Dr. Reddy's Laboratories Limited INE089A01023  |Pharmaceuticals 2,500 52.01 0.03%
(77 ;HPC lLlithited*'* e II?I%E;IAZ%};:\O(Z?S]J)Z }g i: QQA 222 g (1)3515% Z%Zfl 94 [Motherson Sumi Systems Limited INE775A01035 [ Auto Ancillaries 12,800 39.80 0.03%
iramal Bnterprises Limite B 2170 95  |Bajaj Auto Limited INE917101010 Auto 750 20.59 0.01%
8 |Tata Cleantech Capital Limited** _____ INE857Q07067 |CRISIL AA+ 400 4,244.96 24% 5[ Tals Stoel Limitod - Partly Paid Shares ING081A01010 _|Ferrous Metals 13215 1857]  0.01%
9 %l)ltr:ll Electrification Corporation Limited INE020BOSAGO |CRISIL AAA 250 sg 22332 = 0776 ‘V/: 97 | Axis Bank Limited INE238A01034 | Banks 3600 18.38 0.01%
— - 98  |Cadila Healthcare Limited INEO10B01027  [Pharmaceuticals 4,800 18.14 0.01%
Unlisted 99  |Hindalco Industries Limited INE038A01020  |Non - Ferrous Metals 7,000 15.02 0.01%
0 [IL&FS Transportation Networks Limited™* TINE975G08140 | CRISIL AAA(SO) 1,000 6.065.85 1.77% Total 105363.63| 67.57%
1 |Daimler Financial Services India Private Limited** INE094008011 [IND AAA 250 2,624.89 0.77%
2 |KKR India Financial Services Private Limited** INE321N07061 [CRISIL AA+ 15 2,008.52 0.59% DERIVATIVES
Total 10,699.26 3.13% 100 |Hindalco Industries Limited Apr18** Stock Futures (7,000) (15.03) *
101 |Cadila Healthcare Limited Aprl8** Stock Futures (4,800) (18.22) *
Securitised Debt Instruments 102 | Axis Bank Limited Aprl8** Stock Futures (3,600) (18.41) *
13 |MFL Securitisation Trust - LIT** INE775X15011 [CRISIL AAA(SO) 35 2,023.05 0.59% 103 |Bajaj Auto Limited Apr18** Stock Futures (750) (20.71) *
Total 2,023.05 0.59% 104_|Hindustan Petroleum Corporation Limited Apri8** Stock Futures (9.450) G261 -0.02%
105 |Motherson Sumi Systems Limited Apr18** Stock Futures (12,800) (39.97) -0.03%
= g?gﬁgﬁ%ﬁgﬁgg’;gm SECURITIES IRy TN e o 106 Dr. Reddy's Laboratories Limited Apri* Stock Futures (2,500) (5233 -0.03%
Total 7.045.70 2.06% 107 [Kotak Mahindra Bank Limited Apr18** Stock Futures (5,600) (59.00) -0.04%
108 |Oil & Natural Gas Corporation Limited Apr18** Stock Futures (33,750) (60.28) -0.04%
MONEY MARKET INSTRUMENTS 109 [Sun TV Network Limited Apr18** Stock Futures (10,000) (85.22) -0.05%
Certificate of Deposit 110 [Power Finance Corporation Limited Apr18** Stock Futures (102,000) (87.82) -0.06%
5 |IndusInd Bank Limited** INE095A16WRS [CRISIL A1+ 0,000 9,860.39 2.89% 111 [Power Grid Corporation of India Limited Apr18** Stock Futures (56,000) (108.81) -0.07%
6 |Small Industries Development Bank of India** INES56F16283 |CARE Al+ 0,000 9,595.55 2.81% 112 |IDFC Limited Apr18** Stock Futures (264,000) (129.10) -0.08%
7 [Small Industries Development Bank of India** INE556F16358 |CRISIL A1+ 0,000 9,414.01 2.75% 113 [Idea Cellular Limited Aprl8** Stock Futures (203,000) (155.09) -0.10%
8 Na;ional B qk for Agriculture and Rural Development** | INE261F16264 |CRISILAl+ 9,600 9,039.10 2.65% 114 [Indian Oil Corporation Limited Apr18** Stock Futures (93,000) (164.33) 20.11%
bm b Lo e gy | el ol Gl ain
21 [Ugjivan Small Finance Bank Liniited™™ NES51W16198 |CRISILAIT 5.000 497247 46% 116_{Punjab National Bank Aprl8 Stock Putores o 23k L
22 [Indusind Bank Limited** INE095AL6WX6 [CRISILALF 5.000 4.847.55 4% 17_|ITC Limited Aprl8 Stock Futures (93,600) (24046)_-0.15%
33 [Indusind Bank Limited™ INEQ95A16X)3_|CRISIL AL~ 5000 4.695.54 37% 18 |PC Jeweller Limited Apr1§** Stock Futures (75.000) (24157 -0.15%
24 [Export-Import Bank of India** INESI4EI6BI3 |CRISILALT 5.000 4.684.70 3% 119 | Wockhardt Limited Apri8** ___ Stock Futures (34,200) (24973)L  -0.16%
Total 73,152.08 21.41% 120 [Rural Electrification Corporation Limited Apr18** Stock Futures (222,000) (278.28) -0.18%
121 [DLF Limited Apr18** Stock Futures (145,000) (293.55) -0.19%
Commercial Paper 122 [Steel Authority of India Limited Apr18** Stock Futures (492,000) (347.60) -0.22%
25  [Housing Development Finance Corporation Limited** INEOO1A14SJ6 |ICRA A1+ 4,000 9.443. 5.69% 123 |Raymond Limited Apr]18** Stock Futures (44.,800) (404.68) -0.26%
26 ural Electrification Corporation Limited** INE020B14516 |CRISIL Al+ 4,000 9.425.4 5.68% 124 |Castrol India Limited Apr]8** Stock Futures (210,000) (423.15) -0.27%
% 2galmal' Fincance Liéfllti}ed;* T R % @g;‘;glliggz %ggﬁﬁ 1 > ggg i j 2;-2‘ j%?:& 125 |Sun Pharmaceutical Industries Limited Apr]8** Stock Futures (89,100) (443.23) -0.28%
Edelweiss Commodities Services Limite E . .23% mi ] 20.30%
29 [Indiabulls Housing Finance Limited** NE148114SU5_|CRISIL AT+ 2,400 11,821.67 3.46% }§§ \T(aetsaBS:,il LLi'nT;fjj :p,rllgg** §I§§t §§$§§§ (1( §§ Ziﬁ; Eig;‘ii; 8324‘1
30 L & T Finance Limited** NE027E14F12 [CARE Al+ 2,000 9,691.82 2.84% - p** 0
31 [Indostar Capital Finance Limited™ INES96LI4BX3 |CRISILAIT 2,000 9,688.63 2.84% 128 _{Lupin Limited Aprl8* = Stock Putures (70.800) (523.92)  0.34%
32 [Bharti Hexacom Limited®* NE33GI4016 [ICRAAI+ 2.000 9.483.60 278% 129_{Grasim Industries Limited Apr18 Stock Putures (57.750) (609.81)1 -0.39%
33 ower Finance Corporation Limited™ INEI34E14923 |CRISIL AL+ 000 4878.4 3% 130 |The Squth Indian Bank lelted Aprl8** Stock Futures (2,750,703) (632.66) -0.41%
34 Reliance Industries Limited** NE002A 14862 |CARE Al+ 000 4.862.54 42% 131 |Kaveri Seed Company Limited Aprl8** Stock Futures (142,500) (692.69) -0.44%
35 |Reliance Jio Infocomm Limited** E110L14GMI_|CRISIL AT+ 000 4.861.77 2% 132 |Bank of Baroda Apr18** Stock Futures (488,000 (696.13)]  -0.45%
36 M Financial Products Limited** NE523H14D11 [ICRA AT+ 000 4.843.45 42% 133 [IRB Infrastructure Developers Limited Aprl8** Stock Futures (312,500) (700.47) -0.45%
37 [JM Financial Products Limited** E523H14D03 |ICRA A1+ 000 4,841.43 42% 134 [Escorts Limited Aprl8** Stock Futures (85,800) (706.61) -0.45%
38 |CLIX Capital Services Private Limited** NE157D14DE3 |CRISILAl+ 000 4.819.95 A41% 135 [Exide Industries Limited Apr18** Stock Futures (356,000) (794.06) -0.51%
39 | TMF Holdings Limited** INE9Q9H14LU7 [ICRA AL+ 000 4.816.5 41% 136 |Indraprastha Gas Limited Apr18** Stock Futures (283,250) (796.07) -0.51%
40  [CLIX Capital Services Private Limited** E157D14DG8 |CRISIL A1+ 000 4.812.5 41% 137 _|Bharat Forge Limited Apr18** Stock Futures (114,000) (801.71) -0.51%
41 Housing Development Finance Corporation Limited** INE001A14SI8 |CRISIL Al+ 000 4,681.7 37% : p— [
72 {Bahadur Chand [nvestments Privaie Limited™* INEOSTMI4223 [ICRAALT 200 99425 2% o b R e Stock Futures Lo e
43 [Indostar Capital Finance Limited** INESOGLI4BJ2_|CRISILATT 38 187.85 0.05% 139_{Tata Motors Limited Apri&™ Stock Futures (=622 WL 0
Total 5311271 1431% 140 | Titan Companyl lelted'Aprl 8 Stock Futures (97,500) (919.38) -0.59%
2 141 |LIC Housing Finance Limited Apr]18** Stock Futures (171,600) (922.44) -0.59%
44 |CBLO/ Reverse Repo Investments 12.106.24 354% 142 |GMR Infrastructure Limited Apr18** Stock Futures (5,670,000) (966.74) -0.62%
Total 12,106.24 3.54% 143 |Mahindra & Mahindra Financial Services Limited Apr18** Stock Futures (236,250) (1,095.73) -0.70%
144 |BEML Limited Apr18** Stock Futures (111,600) (1,171.02) -0.75%
Cash & Cash Equivalent 145 |Jaiprakash Associates Limited Apr18** Stock Futures (6,392,000) (1,217.68) -0.78%
Net Receivables/Payables (2,069.20) -0.61% 146 |Jindal Steel & Power Limited Aprl8** Stock Futures (562,500) (1,238.34) -0.79%
Total (2,069.20) -0.61% 147 | The Federal Bank Limited Apr18** Stock Futures (1,397,000) (1,254.51) -0.80%
GRAND TOTAL 341,739.61 100.00% 148 | Dewan Housing Finance Corporation Limited Aprl8** Stock Futures (247,500 (1,270.29) -0.81%
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 149 | Tata Chemicals Limited Apr]8** Stock Futures (199,500) (1,358.60) -0.87%
150  [Reliance Capital Limited Apr18** Stock Futures (321,000) (1,366.98) -0.88%
N N 151 [Indiabulls Housing Finance Limited Apr18** Stock Futures (124,000) (1,541.32) -0.99%
DSP BlackRock Equity Savings Fund 152 | Aurobindo Pharma Limited AprI8** Stock Futures (88.000) (161525 -1.04%
An open ended scheme investing in equity, arbitrage and debt 153 | Ashok Leyland Limited Apr18** Stock Futures (1,176,000) (1,714.61) -1.10%
mi k% 0,
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net igg Egicl;f;l;?llct:c}_g?gf&s Limited Aprl8** g:ggt Eﬁﬁizz (lggg ;88; E;ggggg }gg";z
XLakha) Assets 156 [ICICT Bank Limited AprI8** Stock Futures (737.000) Q.06176) -132%
157 |JSW Steel Limited Aprl8** Stock Futures (756,000) (2,189.38) -1.40%
Egtli g‘;ﬁ&g:gg;:ﬁ#ﬁ?;ﬂck exchanges 158 |Maruti Su;uki India Limited Apr18** Stock Futures (25,425) (2,264.15) -1.45%
T [Bharti Airtel Limited TNE397D01024 | Telecom - Services 1,582,700 631022 40% 159 INCC Limited Aprl8**______ = Stock Putures LW (zatute)) LA
2 ‘Ashok Leyland Limited INE208A01029 | Auto 3.033.021 4411.53 2.83% 160 | Century fl'extll‘es & Indl}strleg L_1m1ted Aprl8 Stock Futures (215,600) (2,471.53) -1.58%
3 |Bharat Financial Inclusion Limited INEIS0KO1011 _|Finance 397.179 435646 2.19% 161 |Bharat Financial Inclusion Limited Aprl8** Stock Futures (302,000) G330.15)  -2.14%
7 HDEC Bank Limited INEO40A01026 | Banks 220,106 4:15 142 2.66% 162 |Bharti Airtel Limited Apr18** Stock Futures (1,582,700) (6,331.59) -4406:/0
5 |Bajaj Finance Limited INE296A01024  [Finance 152,410 2,693.92 1.73% Iotal (S6656578) MIES626%0
6 Maruti Suzuki India Limited INE585B01010 | Auto 28,746 2,547.21 1.63% Units issued by REITs & InvITs
7 Century 'Te?(tiles & Industries Limited INE055A01016  |Cement 215,600 2,463.45 1.58% Listed / awaiting listing on the stock exchanges
8 CESC Limited INE486AOIO13  |Power ____ 242,665 2344.63] 1.50% 163 _|India Grid Trust INE219X23014 | Finance 2,608,009 135457 279%
9 NCC Limited INE868B01028 | Construction Project 1,992,000 2,341.60 1.50% 164 |IRB InvIT Fund INEIS3W23014 |Finance 4.400 000 3.609.76 231%
10 |JSW Steel Limited INE019A01038  |Ferrous Metals 756,000 2,178.41 1.40% Total = 7’964'33 5 '10%
11 |Hindustan Petroleum Corporation Limited INE094A01015  [Petroleum Products 616,251 2,125.14 1.36% = -
12 |Voltas Limited INE226A01021  |Construction Project 331,986 2,061.30 1.32%
13__[ICICI Bank Limited INE90A1021 _[Banks 737.000 205144 1.32% DI IRUMERTS
14 |L&T Finance Holdings Limited INE498L01015  |Finance 1,273,500 2,000.67 1.28% Listed / awaiting listing on the stock exchanges
——— s
}2 glﬁllrlz;t({)r::‘:;g;c]:llrlnméz(iporation Limited iggéggﬁgigi? g(isrolcum Products 2(5)2 gg; 1’2232471 152"2 165 Chqlamandalam_lnvegtn}ent and Finance Company Limited** |INEL2IAOTNC2 _]ICRA AA 250 2,561.22 1.64%
—— n - y 166 [Reliance Industries Limited** INE002A08476  |CRISIL AAA 250 2,532.25 1.62%
17 | V-Guard Industries Limited INE951101027 Industrial Capital Goods 857,754 1,905.93 1.22% ~ - —
— — . 167 |[LIC Housing Finance Limited** INE115A07LB0 _ [CRISIL AAA 250 2,520.47 1.62%
18  |Eris Lifesciences Limited INE406M01024  [Pharmaceuticals 227,243 1,817.38 1.17% —— —
— - - 168  [Bajaj Finance Limited** INE296A07NES [CRISIL AAA 250 2,517.23 1.61%
19 |Quess Corp Limited INE615P01015  [Commercial Services 172,152 1,769.72 1.13% 169 IShn - — n
20 [Aurobindo Pharma Limited INE406A01037 _|Pharmaceuticals 283,000 160661 1.03% riram Transport Finance Company Limited INE721A07NI6_|CRISIL AA+ 250 2516471 161%
21 [Blue Star Limited INE472A01039 | Consumer Durables 211,219 1.595.65]  1.02% 170 [National Highways Authority of India** _ INE9O6BOTFEG ICRISIL AAA 250 2508741  161%
22 [Indiabulls Housing Finance Limited INE148101020 _|Finance 124,000 1.534.19] _ 0.98% 171 {Shriram Transport Finance Company Limited** INE721A07MJ6 _ICRISIL AA+ 200 211925  1.36%
25 |Reliance Industries Limited INEO02A01018__| Petroleum Products 171,161 1.510.84] __0.97% 172_{Power Grid Corporation of India Limited** INETS2E070D2_1CRISIL AAA 130 131049} 097%
24__|Sun TV Network Limited INE424H01027 _|Media & Entertainment 173.124 1.469.13] ___0.94% 173_{Indusind Bank Limited™ ___ INE095A08074__|CRISIL AA 100 LIOLO3|  071%
25 |Tata Steel Limited INEOSIAOI012 | Ferrous Metals 242.995 1387.62 0.89% 174 |Power Finance Corporan‘on'lelted INE134E08HP9 |CRISIL AAA 100 1,077.05 0.69%
26 [Reliance Capital Limited INEOI3A01015__|Finance 321000 135879 0.87% 175_|Tata Cleantcch Capital Limited** INESSTQU7067 _ICRISIL AAT 100 1.061.24] _ 0.68%
27| Tata Chemicals Limited INE092A01019 _|Chemicals 199.500 135091 0.87% 76 Punish Matiorg Bar” s L DR 2A e Dase Do
28 Bandhan Bank Limited INES45U01014_|Banks 281,204 131859 0.85% 178_[Power Finance Corporation Limited™ INEI34E08C0O3 |CRISILAAA 50 S17.95] 033%
29  |Dewan Housing Finance Corporation Limited INE202B01012 [Finance 247,500 1,262.62 0.81% 179 [GAIL (India) Limited** INEI29A07222 |CARE AAA 50 5 12‘18 0‘330/
30 |Castrol India Limited INE172A01027 _ [Petroleum Products 612,296 1,254.59 0.80% 180 |National Bank for Aerical I pore - - 00
31 |The Federal Bank Limited INEL71A01029 | Banks 1397.000 1246.12 0.80% ationa Bank for Agricul ture a}nd Ru}ra Development INE261F08485 CRISILAAA 25 254.18 0.16%
32 [Jindal Steel & Power Limited INE749A01030 | Ferrous Metals 562,500 1’232 14 0.79% 181 [Power Grid Corporation of India Limited** INE752E07LR8 _[CRISIL AAA 20 229.41 0.15%
33 aiprakash Associates Limited INE455F010251C : 3 392’000 1,208‘09 0‘770/0 182  [Mahindra & Mahindra Financial Services Limited** INE774D07QV5 _[IND AAA 15 150.33 0.10%
n ;ér;m aLsimitseS(fC‘a €8 Lumite NE2SSA0I01 mejﬁiiial ol Goods T 600 N N B 183 |Rural Electrification Corporation Limited** INE020BO7IAS _|CRISILAAA 10 103.22]  0.07%
35  |Bharat Electronics Limited INE263A01024  [Industrial Capital Goods 821,541 1,162.07 0.75% otal 254038 I G355
36  [Music Broadcast Limited INE919101016 Media & Entertainment 288,166 1,145.32 0.73% Unlisted
31— {Mahndra.& Mahindra Puaneial Sorvices Limied TN fanee ___ Sey LA, D0 184_[SBI Cards & Payment Services Private Limited™ INEOISE08086 _|CRISILAAA 250 2630.14] _ 1.69%
39  |AU Small Finance Bank Limited INE949L01017  |Banks 158,917 982.19 0.63% flocl 26300 6900
40 INTPC Limited INE733E01010  |Power 566,429 961.23 0.62%
41 |Indusind Bank Limited INE095A01012_|Banks 53.206 955.98] _ 0.61% — Zﬁ%‘i@i@‘:ﬁg;ﬁﬁﬂﬁms T
42 |GMR Infrastructure Limited INE776C01039  [Construction Project 5,670,000 955.39 0.61% Total 1 679‘38 1 ‘080/
43 |Titan Company Limited INE280A01028  [Consumer Durables 97,500 918.74 0.59% == =2
44 |LIC Housing Finance Limited INE115A01026 [Finance 171,600 917.03 0.59% Fixed Deposit
- ——— — 2
43 _Minda Industrics Limited INBSOIE00ZS _1Aulo Ancilares 5538 I 186_|RBL Bank Limited 13 Jul 2018 (Duration - 160 Days) Unrated 3.03139] __194%
47 [Reliance Infrastructure Limited INEO36A01016__|Power 197.600 844.74] _ 0.54% 187 HDFC Bank Limited 09 Aug 2018 (Duration - 185 Days) Unrated 2020197 1.30%
- — - 0 188 [RBL Bank Limited 03 Jul 2018 (Duration - 181 Days) Unrated 1,828.64 1.17%
48  |Crompton Greaves Consumer Electricals Limited INE299U01018  [Consumer Durables 347,177 821.94 0.53% 189 [HDFC Bank Limited 25 May 2018 (Duration - 120 Days) Unrated 101202 0.65%
49  |Bharat Forge Limited INE465A01025 | Industrial Products 114,000 797.60 0.51% 190 [RBL Bank Limited 03 Jul 2018 (Duration - 173 Days) Unrated 507'23 0‘33%
50  |Exide Industries Limited INE302A01020 | Auto Ancillaries 356,000 793.35 0.51% 191 |RBL Bank Limited 10 Jul 2018 (Duration - 161 D! U d 505'60 0'320/
S| |Idraprastha Gas Limited INE203G01027_[Gas 283,250 79154]  0.51% ook Lnited 10.Ju 2018 (Buration 2y5) nrate : :32%
52 [Larsen & Toubro Limited INEOI8A01030__|Construction Project 57718 756.63] _ 0.49% 192 RBL Bank Limied 09 Jul 2008 (Duration - 181 Days) Unrated T
53 |Balkrishna Industries Limited INE787D01026 [ Auto Ancillaries 70,432 752.67 0.48% = -
54 |ICICI Lombard General Insurance Company Limited INE765G01017 _ |Finance 92,331 732.97 0.47% Cash & Cash Equivalent
55  |Escorts Limited INE042A01014 | Auto 85,800 701.93 0.45% Cash Marain 6.019.63 336%
56 |IRB Infrastructure Developers Limited INES§21101014 Construction 312,500 696.88 0.45% Net Recei;\l/ables/Pa ablos (2,400 ‘32) -1‘56"/0
57 _|Bank of Baroda INE028A01039  |Banks 488,000 694.42 0.45% Total Y 3 619' 30 2 ‘30‘;
58 |Kaveri Seed Company Limited INE455101029 Consumer Non Durables 142,500 688.85 0.44% GRAND TOTAL 1 55’9 45'79 1 00'00,,/0
59  |Kotak Mahindra Bank Limited INE237A01028 | Banks 62,314 652.93 0.42% - - - - - - — — =2
60 | The South Indian Bank Limited INE683A01023 | Banks 2,750,703 627.16 0.40% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Pending Listing. 4 * Less than 0.01%.
61  |Grasim Industries Limited INE047A01021  |Cement 57,750 606.89 0.39%
62 [Shree Cement Limited INE070A01015  |Cement 3,721 602.67 0.39%
63 [Welspun India Limited INE192B01031 | Textile Products 1,031,637 598.87 0.38%
64 [Satin Creditcare Network Limited INE836B01017 [Finance 141,360 560.63 0.36% DSP BlackRock Liquid ETF
65__|Britannia Industries Limited INE216A01022 | Consumer Non Durables 10,547 524.25 0.34% An open ended scheme investing in CBLO, Repo in Government Securities, Reverse Repo and similar other overnight instruments
66 |Lupin Limited INE326A01037 | Pharmaceuticals 70,800 52098 0.33% P g » Rep » P g
67 | Yes Bank Limited INE528G01027 | Banks 162,750 496.14 0.32% Name of Instrument Rating/Industry Quantity Market value % to Net
68 |Hatsun Agro Product Limited INE473B01035  [Consumer Non Durables 70,378 486.66 0.31% T Lakhs Assets
69 |Gujarat State Petronet Limited INE246F01010  [Gas 244,300 462.95 0.30%
70 |Dalmia Bharat Limited INE439L01019  |Cement 15,590 448.08 0.29% MONEY MARKET INSTRUMENTS
71 |Sun Pharmaceutical Industries Limited INE044A01036 | Pharmaceuticals 89,100 441.13 0.28% 1 [CBLO/ Reverse Repo Investments 3,953.45]  98.99%
72 |State Bank of India INE062A01020  |Banks 175,624 438.88 0.28% Total 3,953.45 98.99%
73 |HDFC Standard Life Insurance Company Limited INE795G01014  |Finance 89,650 407.41 0.26%
74 |Raymond Limited INE301A01014  [Textile Products 44,800 402.19 0.26% Fixed Deposit
75 [Steel Authority of India Limited INE114A01011 _ [Ferrous Metals 492,000 345.38 0.22% 2 |HDFC Bank Limited 21 Jun 2018 (Duration - 91 Days) Unrated 40.06 1.00%
76  [RBL Bank Limited INE976G01028 | Banks 70,789 339.68 0.22% Total 40.06 1.00%
77 | Vedanta Limited INE205A01025  [Non - Ferrous Metals 121,421 337.37 0.22%
78  [DLF Limited INE271C01023  |Construction 145,000 291.81 0.19% Cash & Cash Equivalent
79 [Rural Electrification Corporation Limited INE020B01018 _ [Finance 222,000 276.83 0.18% Net Receivables/Payables 0.15 0.01%
80  [Wim Plast Ltd. INE015B01018 |Industrial Products 22,786 264.02 0.17% Total 0.15 0.01%
81 |Wockhardt Limited INE049B01025 | Pharmaceuticals 34,200 248.46 0.16% GRAND TOTAL 3,993.67] 100.00%
82  |PC Jeweller Limited INE785M01013  [Consumer Durables 75,000 240.15 0.15% Notes : 1 Market value includes accrued interest.
83 |ITC Limited INE154A01025  [Consumer Non Durables 93,600 239.15 0.15%
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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018

(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )
M U T U A L F U N D MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —400021.

DSP BlackRock Equal Nifty 50 Fund DSP BlackRock Arbitrage Fund
An open ended scheme replicating NIFTY 50 Equal Weight Index An open ended scheme investing in arbitrage opportunities
. Name of Instrument g Market value % to Net . Name of Instrument g 3 g Market value % to Net
Assets T Lakhs Assets
EQUITY & EQUITY RELATED EQUITY & EQUITY RELATED
Listed / awaiting listing on the stock exchanges Listed / awaiting listing on the stock exchanges
1 Titan Company Limited INE280A01028  |Consumer Durables 29,101 274.22 2.09% 1 Jubilant Foodworks Limited INE797F01012  |Consumer Non Durables 56,500 1,314.11 4.90%

2 Coal India Limited INE522F01014  |Minerals/Mining 95,876 271.62 2.07% 2 Indiabulls Housing Finance Limited INE 148101020 Finance 103,600 1,281.79 4.78%

3 Bajaj Finance Limited INE296A01024  |Finance 15,233 269.25 2.05% 3 Adani Power Limited INE814HO01011  [Power 5,060,000 1,199.22 4.47%

4 [HCL Technologies Limited INE860A01027  [Software 217,757 268.85 2.05% 4 [Bharti Airtel Limited INE397D01024  [Telecom - Services 294,100 1,172.58 4.37%

5 |Indian Oil Corporation Limited INE242A01010 _ [Petroleum Products 151,846 268.16 2.05% 5 |Grasim Industries Limited INE047A01021  [Cement 94,500 993.10 3.70%

6 State Bank of India INE062A01020  [Banks 106,930 267.22 2.04% 6 Tata Motors Limited INE155A01022  [Auto 285,000 931.52 3.47%

7 Tech Mahindra Limited INE669C01036  [Software 41,724 266.49 2.03% 7 CESC Limited INE486A01013  [Power 89,650 866.20 3.23%

8 Bharat Petroleum Corporation Limited INE029A01011  [Petroleum Products 62,283 266.23 2.03% 8 Dewan Housing Finance Corporation Limited INE202B01012  [Finance 136,500 696.35 2.60%

9 Zee Entertainment Enterprises Limited INE256A01028  [Media & Entertainment 46,189 265.82 2.03% 9 DLF Limited INE271C01023  [Construction 320,000 644.00 2.40%

10 |Hero MotoCorp Limited INE158A01026  [Auto 7,482 265.07 2.02% 10 |IDFC Bank Limited INE092T01019  |Banks 1,323,000 626.44 2.34%

11 |IndusInd Bank Limited INE095A01012  |Banks 14,733 264.72 2.02% 11 |CEAT Limited INE482A01020  [Auto Ancillaries 32,550 490.30 1.83%

12 |Yes Bank Limited INE528G01027 | Banks 86,602 264.01 2.01% 12 |L&T Finance Holdings Limited INE498L01015  |Finance 310,500 487.80 1.82%

13 |Maruti Suzuki India Limited INE585B01010 | Auto 2,970 263.17 2.01% 13 |Reliance Industries Limited INE002A01018  [Petroleum Products 52,000 459.00 1.71%

14 |UPL Limited INE628A01036  |Pesticides 36,029 263.10 2.01% 14 |Jindal Steel & Power Limited INE749A01030  |Ferrous Metals 198,000 433.82 1.62%

15 |Hindustan Unilever Limited INE030A01027  |Consumer Non Durables 19,689 262.52 2.00% 15 |JSW Steel Limited INE019A01038  |Ferrous Metals 150,000 43223 1.61%

16 |Indiabulls Housing Finance Limited INE148101020 Finance 21,165 261.86 2.00% 16 |Housing Development Finance Corporation Limited INE0O01A01036  |Finance 23,000 419.89 1.57%

17 |Asian Paints Limited INE021A01026  |Consumer Non Durables 23,330 261.39 1.99% 17 |ICICI Prudential Life Insurance Company Limited INE726G01019  |Finance 106,600 414.25 1.54%

18 |Eicher Motors Limited INE066A01013  |Auto 921 261.31 1.99% 18 |Shriram Transport Finance Company Limited INE721A01013  |Finance 27,000 388.69 1.45%

19 |Larsen & Toubro Limited INE0O18A01030  |Construction Project 19,926 261.21 1.99% 19 |Punjab National Bank INE160A01022  |Banks 404,000 385.01 1.44%

20 [Mahindra & Mahindra Limited INE101A01026  [Auto 35,341 261.13 1.99% 20 [Wockhardt Limited INE049B01025  [Pharmaceuticals 49,500 359.62 1.34%

21 [Bajaj Finserv Limited INE918101018 Finance 5,045 260.90 1.99% 21 [BEML Limited INE258A01016 [Industrial Capital Goods 33,300 347.69 1.30%

22 |HDFC Bank Limited INE040A01026  [Banks 13,829 260.83 1.99% 22 [Muthoot Finance Limited INE414G01012  |Finance 84,000 342.26 1.28%

23 |Housing Development Finance Corporation Limited INE001A01036  |Finance 14,274 260.59 1.99% 23 [State Bank of India INE062A01020  [Banks 126,000 314.87 1.17%

24  |Cipla Limited INE059A01026  [Pharmaceuticals 47,765 260.53 1.99% 24 | The South Indian Bank Limited INE683A01023 | Banks 1,259,358 287.13 1.07%

25 |UltraTech Cement Limited INE481G01011  |Cement 6,580 259.91 1.98% 25 |Steel Authority of India Limited INE114A01011  [Ferrous Metals 408,000 286.42 1.07%

26 | Tata Consultancy Services Limited INE467B01029 [Software 9,122 259.90 1.98% 26 [Kotak Mahindra Bank Limited INE237A01028  [Banks 26,400 276.62 1.03%

27 |Hindustan Petroleum Corporation Limited INE094A01015  [Petroleum Products 75,336 259.80 1.98% 27 | The Karnataka Bank Limited INE614B01018  |Banks 239,400 275.07 1.03%

. L Telecom - Equipment & o 28 [Sun Pharmaceutical Industries Limited INE044A01036 | Pharmaceuticals 53,900 266.86 0.99%

28 |Bharti Infratel Limited INEIZUOION7 | ) cessories 77,055 29.02]  19%% 29 |Equitas Holdings Limited TNE9R8KOI017 | Finance 169,600 24439 091%

29 |Power Grid Corporation of India Limited INE752E01010  [Power 133,995 258.95 1.98% 30 |SRF Limited INE647A01010 | Textile Products 8,500 166.19 0.62%

30 |GAIL (India) Limited INE129A01019 _ |Gas 78.555 258.09 1.97% 31 [Bank of Baroda INE028A01039  [Banks 116,000 165.07 0.62%

31 |Kotak Mahindra Bank Limited INE237A01028 | Banks 24,528 257.00 1.96% 32 |Bharat Financial Inclusion Limited INE180K01011 _|Finance 15,000 164.53 0.61%

32 |0il & Natural Gas Corporation Limited INE213A01029 |Oil 144,374 256.70 1.96% 33 |Tata Steel Limited INEOS1A01012 |Ferrous Metals 27.586 157.53 0.59%

33 |NTPC Limited INE733E01010 | Power 151,049 256.33 1.96% 34 [Bajaj Auto Limited INE917101010 _ [Auto 5,500 150.96 0.56%

34 |Hindalco Industries Limited INE038A01020 _[Non - Ferrous Metals 119,137 255.61 1.95% 35 [CG Power and Industrial Solutions Limited INE067A01029 _|Industrial Capital Goods 168,000 130.37 0.49%

35 |ITC Limited INE154A01025 _ |Consumer Non Durables 99.996 255.49 1.95% 36 [ITC Limited INE154A01025 |Consumer Non Durables 50,400 128.77 0.48%

36 | Adani Ports and Special Economic Zone Limited INE742F01042 | Transportation 72,098 255.30 1.95% 37 |Jaiprakash Associates Limited INE455F01025 | Cement 510.000 96.39 0.36%

37 _|Dr. Reddy's Laboratories Limited INE089A01023  [Pharmaceuticals 12,251 254.89 1.94% 38 | Castrol India Limited INE172A01027 | Petroleum Products 42.000 86.06 0.32%

38 |Axis Bank Limited INE238A01034 | Banks 49,802 254.24 1.94% 39 [Aurobindo Pharma Limited INE406A01037 _|Pharmaceuticals 14,400 80.33 0.30%

39 |ICICI Bank Limited INE090A01021 | Banks 91,188 253.82 1.94% 40 [NMDC Limited INE584A01023  |Minerals/Mining 54,000 64.02 0.24%

40 |Tata Steel Limited INEO81A01012 _ [Ferrous Metals 44,422 253.67 1.94% 41 [Bharat Electronics Limited INE263A01024 _|Industrial Capital Goods 39,600 56.01 0.21%

41 [Wipro Limited INEO75A01022_[Software 89,544 25175 1.92% 42 [Yes Bank Limited INE528G01027 [ Banks 17,500 $335]  0.20%

42 |Infosys Limited INE009A01021 _|Software 22,241 251.72 1.92% 43 |Oriental Bank of Commerce INE141A01014 _ [Banks 54,000 49.46 0.18%

43 [Sun Pharmaceutical Industries Limited INE044A01036 | Pharmaceuticals 50,804 251.53 1.92% 44 |PC Jeweller Limited INE785M01013  |Consumer Durables 15,000 48.03 0.18%

44 |Reliance Industries Limited INE002A01018 | Petroleum Products 28,441 251.05 1.92% 45 [Rural Electrification Corporation Limited INE020B01018 _ [Finance 36,000 44.89 0.17%

45 _ |Lupin Limited INE326A01037 _|Pharmaceuticals 34,053 250.58 1.91% 46 |Reliance Infrastructure Limited INE036A01016 _ |Power 9,100 38.90 0.15%

46 |Bajaj Auto Limited INE917101010 | Auto 9.111 250.07 1.91% 47 [Petronet LNG Limited INE347G01014__[Gas 9,000 20.79 0.08%

47 |Tata Motors Limited INE155A01022 _ |Auto 76372 249.62 1.90% 48 |Manappuram Finance Limited INE522D01027 _[Finance 18,000 19.63 0.07%

48  |Grasim Industries Limited INE047A01021  [Cement 23,633 248.36 1.90% 49  [ICICI Bank Limited INE090A01021 |Banks 5.500 15.31 0.06%

49 |Bharti Airtel Limited INE397D01024 | Telecom - Services 62.149 241.79 1.89% 50 |Hindustan Petroleum Corporation Limited INE094A01015 _[Petroleum Products 3,150 10.86 0.04%

50 | Vedanta Limited INE205A01025  [Non - Ferrous Metals 88,516 245.94 1.88% Total 18,384.66 68.57%
Total 12,957.34 98.86%

DERIVATIVES
MONEY MARKET INSTRUMENTS 51  |Hindustan Petroleum Corporation Limited Aprl8** Stock Futures (3,150) (10.89) -0.04%
51 |CBLO /Reverse Repo Investments 159.94 1.22% 52 [ICICI Bank Limited Apr]8** Stock Futures (5,500) (1539)[  -0.06%
Total 159.94 1.22% 53 [Manappuram Finance Limited Apr18** Stock Futures (18,000) (19.75) -0.07%
54 [Petronet LNG Limited Aprl8** Stock Futures (9,000) (20.81) -0.08%
Cash & Cash Equivalent 55 |Reliance Infrastructure Limited Apr18** Stock Futures (9,100) (38.93) -0.15%
Net Receivables/Payables (11.82) -0.08% 56 |Rural Electrification Corporation Limited Apr18** Stock Futures (36,000) (45.13) -0.17%
Total (11.82)]  -0.08% 57 _|PC Jeweller Limited Aprl8** Stock Futures (15,000 (483D -0.18%
GRAND TOTAL 13,105.46 100.00% 58 |Oriental Bank of Commerce Apr18** Stock Futures (54,000 (4973 -0.19%
Notes : 1 Market value includes accrued interest. 59  [Yes Bank Limited Apr18** Stock Futures (17,500) (53.69) -0.20%
60  [Bharat Electronics Limited Aprl8** Stock Futures (39,600) (56.29) -0.21%
61 |NMDC Limited Apr18** Stock Futures (54,000) 6439 0.24%
62 |Aurobindo Pharma Limited Apr]8** Stock Futures (14,400) (80.76) -0.30%
. 63 |Castrol India Limited Apr18** Stock Futures (42,000) (84.63) -0.32%
DSP BlackRock Banking & PSU Debt Fund 64 |Jaiprakash Associates Limited AprI8** Stock Futures (510,000) 0716 __-036%
An open ended debt scheme predominantly investing in Debt instruments of banks, Public Sector Undertakings, Public Financial 65 |ITC Limited Aprl8** Stock Futures (50,400) (129.48) ~0.48%
nstitutions and Municipal Bonds. 66 |CG Power and Industrial Solutions Limited Apr18** Stock Futures (168,000) (130.62) -0.49%
67  |Bajaj Auto Limited Apr18** Stock Futures (5,500) (151.84) -0.57%
Sr. No. Name of Instrument ) Rating/Industry Quantity Market value 68 _|Tata Steel Limited Aprl8** Stock Futures (27.586) (158.19) -0.59%
¥ Lakhs Assets 69  [Bharat Financial Inclusion Limited Apr18** Stock Futures (15,000) (165.41) -0.62%
70  [Bank of Baroda Aprl8** Stock Futures (116,000) (165.47) -0.62%
DEBT INSTRUMENTS 71 SRF Limited Aprl8** Stock Futures (8,500) (166.50) -0.62%
BOND & NCD's 72 [Equitas Holdings Limited Apr18** Stock Futures (169,600) (245.24) -0.91%
Listed / awaiting listing on the stock exchanges 73 |Sun Pharmaceutical Industries Limited Aprl8** Stock Futures (53,900) (268.13) -1.00%
1 Housing Development Finance Corporation Limited**|INE001AQ7NI3 CRISILAAA 1,500 9,958.10 5.65% 74 | The Karnataka Bank Limited Apr18** Stock Futures (239,400) (276.75) -1.03%
§ gdialnEfiailwfv F_inarge Comqratifp Lilgi::d** mggggg%g!ﬁ gg:& 22: ;gg 5 2;?-?2 j ;gz/% 75 |Kotak Mahindra Bank Limited Aprl8** Stock Futures (26.400) (278.15)]  -1.04%
ural Electrification Corporation Limite: . 33% B T i 5k _ 0

4 |Small Industries Development Bank of Indiz™ __|INE556F09619 __[CARE AAA 750 7.619.37 432% ;3 %f‘: gﬁﬁfﬁ‘}ﬁgﬁéﬁfiﬂﬁ ﬁg’rrll;** giggt EEEE:: (l(gggggg; ggijﬁg }g;oﬁ

5 |National Highways Authority of India** INE906B07FT4  |CRISIL AAA 700 7.313.31 4.15% 78 | Stat Bank of India Apr18* Stock Fut ’126’000 316‘51 -1‘18"/

6 Small Industries Development Bank of India** E556F09601 CARE AAA 600 6,058.16 3.44% - AP 0CK TUMUIes ( ) (31651) S

- - - - = 79 [Muthoot Finance Limited Apr18** Stock Futures (84,000) (342.17) -1.28%

7 National Highways Authority of India** E906BO7FE6  |CRISIL AAA 550 5,519.22 3.13% — D =

8 [ National Bank forAgricultureand Rural Development™ | INE26 1F08451 __|CRISILAAA 500 5.106.53 2.90% 80 |BEML Limited Apri8** Stock Futures (33.300) (34942)]  -1.30%

9 [National Bank forAgriculture and Rural Development™ [ INE26 1F08600__|CRISIL AAA 500 5,099.82 2.89% 81 | Wockhardt Limited Apr18** Stock Futures (49,500) (G6145)]  -1.35%

10 [Power Finance Corporation Limited** INE134E08J08  [CRISIL AAA 500 5,044.94 2.86% 82 |Punjab National Bank Apr]8+** Stock Futures (404,000) (387.44)|  -1.44%

11 [National Housing Bank** INE557F08FA4 CRISIL AAA 500 5.029.50 2.85% 83 [Shriram Transport Finance Company Limited Apr18** Stock Futures (27,000) (390.10) -1.45%

12 |Rural Electrification Corporation Limited** INE020BOSALO _ |CRISIL AAA 500 4,978.11 2.82% 84  [ICICI Prudential Life Insurance Company Limited Apr18** Stock Futures (106,600) (416.01) -1.55%

3 TPC Limited** E733E07JC4 CRISILAAA 300 3,137.82 78% 85  |Housing Development Finance Corporation Limited Apr]8** Stock Futures (23,000) (421.95) -1.57%
4 ational Bank forAgriculture and Rural Development™** [INE261F08444 CRISIL AAA 300 3,066.59 74% 86 |JSW Steel Limited Aprl8** Stock Futures (150,000) (434.40) -1.62%
5 |Power Grid Corporation of India Limited** E752E07MZ9  |CRISIL AAA 250 2,673.30 .52% 87 |Jindal Steel & Power Limited Apr18** Stock Futures (198,000) (435.90) -1.63%
g HC Hous;ngwedé* — }Egééﬁ%é‘?& gﬁgi Qﬁi Zgg g 21;83 232/”’ 88 |Reliance Industries Limited AprI8** Stock Futures (52,000) 46132 -1.72%
ousing Development Finance Corporation Limite . .50% : : p prs 1839
§TPower Finanoe Corporation Limied™ INE134E08IB5___[CRISILAAA 250 2.597.03 A% gg E‘;L;TF ‘Lri?:ﬁ:f g’;‘m—gf*hm“ed Apr!8 g:ggt gﬂiﬁizz (3(;3 ggg; Eig?gg iggég

19 [National Bank forAgricultureand Rural Development** [INE261FO8AA4  |CRISIL AAA 250 2,589.85 1.47% 91 [IDFC Bank Limited Apris** Stock Futures a 323’000) (631‘07) _2‘35%

20 Powqr Finance Corpora_tion Limited**_ _ E134E08CO3  |CRISIL AAA 250 2,589.75 A7% 92 IDLF Limited Apris** Stock F ’320’000 647‘84 _2‘420/

31 |Housing Development Finance Corporation Linited™* | INE001AO7PU3 | CRISIL AAA 25 2.569.41 46% imited Aprl —__ . tock Futures (320,000) (647.84))-2.42%

27 ndian Railway Finance Corporation Limited** INE053F07934 CRISILAAA 250 2.553.72 5% 93 |Dewan lr.imllsmg Finance Corporation Limited Apr18* Stock Futures (136,500) (700.59) -2.61%

23 [Power Grid Corporation of India Limited** INE752E07MI5__|CRISIL AAA 250 2,542.93 44% 94 |CESC Limited Apri8** Stock Futures (89.650) (869.29)]  -3.24%

24__|ONGC Mangalore Petrochemicals Limited** INE053T07018 __ |IND AAA 250 2,520.28 43% 95 |Tata Motors Limited Apr]8** Stock Futures (285.,000) (935.37)]  -3.49%

25 |Small Industries Development Bank of India** INE556F09593 CARE AAA 250 2,518.54 43% 96 |Grasim Industries Limited Apr18** Stock Futures (94,500 (997.87) -3.72%

26  INTPC Limited** INE733E07JD2 CRISIL AAA 200 2,255.32 1.28% 97 _ |Bharti Airtel Limited Apr18** Stock Futures (294,100) (1,176.55) -4.39%

27 |NHPC Limited** INER48E07831 CARE AAA 2,000 2,176.07 1.23% 98 | Adani Power Limited Apr18** Stock Futures (5,060,000) (1,209.34) -4.51%

28 _|Power Finance Corporation Limited** INE134E08HQ7 _|CRISIL AAA 200 2,142.41 1.22% 99  |Indiabulls Housing Finance Limited Aprl8** Stock Futures (103,600) (1,287.75) -4.80%

29 |ONGC Mangalore Petrochemicals Limited** INE053T07026  |IND AAA 200 2013.05 1.14% 100 _|Jubilant Foodworks Limited Aprl8** Stock Futures (56,500) (1,31925)]  -4.92%

30 |Housing Development Finance Corporation Limited**| INEOOIAO7QES  |CRISIL AAA 15 500.85 0.85% Total (18472.77)| -68.89%

31 HPC Limited** E848E07682 IND AAA 1,100 149.72 0.65%

32 TPC Limited** E733E07JB6 CRISIL AAA 100 085.69 0.62%

I L T L L1 T —
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35 |Bharat Petroleum Corporation Limited™ TNE029A07075 _|CRISIL AAA 00 999.83 0.57% 101 [Axis Bank Limited** INE238A16W92 1CRISILAI+ 1000 989.57)  3.69%

36 |NTPC Limited** INE733E07KHI__|CRISIL AAA 100 997.42 0.57% Total 989.57)  3.69%

37 _[Indian Railway Finance Corporation Limited** E053F07AK6  |CRISIL AAA 70 710.12 0.40%

38 |GAIL (India) Limited** E129A07206 CARE AAA 50 513.85 0.29% Commercial Paper

39 [Power Finance Corporation Limited** E134E08IM4 _ [CRISIL AAA 50 512.97 0.29% 102 [Bajaj Finance Limited** INE296A14LS8 |CRISIL Al+ 200 994.87 3.71%

40 [Power Finance Corporation Limited** INE134E08JD1 CRISIL AAA 50 509.52 0.29% Total 994.87 3.71%

41 Housing Development Finance Corporation Limited**| INEO0IA07QA3  [CRISIL AAA 3 303.22 0.17%

42 |Rural Electrification Corporation Limited** INE020B08955 CRISIL AAA 12 125.11 0.07% 103 |CBLO / Reverse Repo Investments 2,409.08 8.98%
Total 131,249.27 74.45% Total 2,409.08 8.98%
CENOTRAL GOVERNMENT SECURITIES > Fixed Deposit

j i 223 0; Iégr?g?g%%% 31012028 m(l) 338118(1) gg ggx ; 288 888 ; é}g ;3; %gg; }gg EBDII? ésaBnk Limited 02 Jul 2018 (Duration - 160 Days) Unrated 121520 4.5%

45 [6.719% GOI 15052027 IN0020170026 __[SOV 2:500.000 2.440.76 1.38% ank Limited 25 Jul 2018 (Duration - 181 Days) Unrated L0202 3.77%

- 106 [IDFC Bank Limited 14 Sep 2018 (Duration - 184 Days) Unrated 200.71 0.75%

46 |8.05% Gujarat SDL 31012028 IN1520170185 oV 1,500,000 539.44 0.87% P Y
Total 11,741.91 6.65% Total 2,427.93 9.05%
MONEY MARKET INSTRUMENTS Cash & Cash Equivalent
Certificate of Deposit Cash Margin 2,346.39 8.75%

47 _ |HDFC Bank Limited** INE040A16CC8 [CARE AL+ 10,000 9,377.95 5.32% Net Receivables/Payables (731.29) -2.75%

48 | Axis Bank Limited** INE238A16724  |CRISILA1+ 5,000 4,689.22 2.66% Total 1,615.10 6.00%

49 [Export-Import Bank of India** INES14E16BI3 CRISIL AL+ 5,000 4,684.70 2.66% GRAND TOTAL 26,821.21| 100.00%

50 |ICICI Bank Limited** INE090A164P5 ICRAAL+ 5,000 4,682.57 2.66% .1 % ; B ; ' i i

ST Axic Bank Limited™* INE238AT6Z16 TICRA ALT 3500 334500 T33% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.

52 |IndusInd Bank Limited** INEQ95SA16XNS |CRISILAL+ 2,500 2,335.74 1.33%

53 |IndusInd Bank Limited** INE09SA16WRS [CRISIL Al+ 500 493.02 0.28%

Total 28,608.24 16.24%
T hoTR ; DSP BlackRock 10Y G-Sec Fund
everse Repo Investments 2,024.24 1.15% . L. L. . .
Total 2.024.24 1.15% Open ended debt scheme investing in government securities having a constant maturity of 10 years.
Cash & Cash Equivalent Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
Cash Margin 529.86 0.30%  Lakhs) Assets
Net Receivables/Payables 2,125.90 1.21%
Total 2,655.76 1.51%
GRAND TOTAL 176,279.43 100.00% DEBT INSTRUMENTS
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. CENTRAL GOVERNMENT SECURITIES
1 7.17% GOI 08012028 IN0020170174 Sov 3,300,000 3,302.40 99.37%
Total 3,302.40 99.37%
MONEY MARKET INSTRUMENTS
2 CBLO/Reverse Repo Investments 39.98 1.20%
Total 39.98 1.20%
Cash & Cash Equivalent
Net Receivables/Payables (19.16) 0.57%
Total (19.16) 0.57%
GRAND TOTAL 3,323.22 100.00%

Notes : 1 Market value includes accrued interest. 2. DSP BlackRock 10Y G-SEC Fund erstwhile known as DSP BlackRock Constant Maturity 10Y G-SEC Fund
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock World Gold Fund

An open ended fund of fund scheme investing in BlackRock Global Funds — World Gold Fund (BGF — WGF)

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018

(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Dynamic Asset Allocation Fund

An open ended dynamic asset allocation fund

No. Name of Instrument Rating/Indu Market value % to Net
(X Lakhs) Assets
MONEY MARKET INSTRUMENTS EQUITY & EQUITY RELATED
1 CBLO / Reverse Repo Investments 375.61 1.83% Listed / awaiting listing on the stock exchanges
Total 375.61 1.83% 1 Aurobindo Pharma Limited E406A01037  [Pharmaceuticals 688,800 3.842.47 4.62%
2 Steel Authority of India Limited E114A01011 Ferrous Metals 5,400,000 3.790.80 4.56%
OTHERS 3| Tata Motors Limited — EISSA01022 [Auto 780,000 2,549.43 3.07%
Foreign Securities 4 Dewan Housing Finance Corporation Limited 3202B0 012 Finance 495,000 252524 3.04%
7| BlackRock Global Funds - World Gold Fund (Class 12 USD Shares) ™~ | LU0368232358 1,039,313 20.164.80] __98.48% Skl L bl Bk el =0 S
0, o . o ()
Tofal 2016480, 9848% 7 |Indiabulls Housing Finance Limited £148101020 Finance 147.600 826.18 2.20%
T 8 |Jindal Steel & Power Limited E749A01030 Ferrous Metals 783.000 715.55 2.06%
ot T ent EET ERIL 9 [UPL Limited £628A01036[Pesticides 3.600 340.74 61%
Total (64-97) 031% 0 |ICICI Bank Limited E090A01021 Banks 450,571 254.16 51%
GRAND TOTAL 20 475' 7} 100‘00% 1 Apollo Tyres Limited E438A01022 Auto Ancillaries 449.185 244.47 .50%
™ T - - e - 2 otherson Sumi Systems Limited E775A01035 Auto Ancillaries 397,736 236.76 49%
Notes : 1""Fund domiciled in Luxembourg. 2 Market value includes accrued interest. 3 HDFC Bank Limited E040A01026 Banks 63.492 97.52 44,
4 [Punjab National Bank E160A01022 Banks 1,244,000 85.53 A3%
S Yes Bank Limited E528G01027 Banks 381,547 63.15 40%
" 6 TC Limited E154A01025 Consumer Non Durables 423.405 81.80 0%
i 1 7 SW Steel Limited E019A01038 Ferrous Metals 324,000 933.61 12%
]A)SP Blilic}(iR Odcl,(fUdS Iilex!blet. qul}lllt?(’RFl]ilé?b 1 Funds — US Flexible Equity Fund 8 ubilant Foodworks Limited E797F01012 Consumer Non Durables 37,000 60.56 03%
1 open ended fund ol Tund scheme Investing In blackRock Global Funds — exible Lquity kun 9 [Voltas Limited INE226A01021 | Construction Project 135,552 41.64 01%
" . n n - 20 [Maruti Suzuki India Limited E585B01010 Auto 9.355 28.96 .00%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 21 Larsen & Toubro Limited E018A01030 Construction Project 59.785 783.72 .04%,
( Lakhs) Assets 22 [Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 217,088 748.63 0.90%
23 MDC Limited E584A01023 Minerals/Mining 606,000 718.41 0.86%
MONEY MARKET INSTRUMENTS 24 [PC Jeweller Limited E785M01013 _ [Consumer Durables 210,000 672.42 0.81%
1 CBLO /Reverse Repo Investments 619.34 3.66% 25 ational Aluminium Company Limited E139A01034 Non - Ferrous Metals 992.000 659.1 0.79%
Total 61934 3.66% 26 ndraprastha Gas Limited E203G01027 Gas 233,750 653.2 0.79%
27 ower Grid Corporation of India Limited E752E01010 Power 336.000 649.32 0.78%
OTHERS 28  [Lupin Limited E326A01037 Pharmaceuticals 86,400 635.77 0.76%
Forcign Sccuritics 29 [DLF Limited — E271C01023 | Construction 300,000 603.75 0.73%
BlackRock Global Funds - US Flexible Equity Fund S 30 [Bharat Petroleum Corporation Limited E029A01011 Petroleum Products 136,920 585.26 0.70%
2 (Class 12 USD Shares)™ LU0368250220 1,168,529 1632627 9642% 31 [Cipla Limited E059A01026  |Pharmaceuticals 105,000 572.72 0.69%
Total 1632627 9%02% 32 |SRF Limited E647A01010 Textile Products 26,316 514.52 0.62%
. - 33 |Capital First Limited E688101017 Finance 79,200 487.83 0.59%
- 34 [V-Guard Industries Limited INE951101027 Industrial Capital Goods 217,391 483.04 0.58%
Cash & Cash Equivalent T T 35 |GAIL (India) Limited E129A01019 [Gas 143369 17104 0.57%
Total Y (13‘94) ) 08‘%‘: 36 [Kotak Mahindra Bank Limited E237A01028 Banks i 42,067 440.7 0.53%
GRAND TOTAL 1693168 100.00% 37 |Sterlite Technologies Limited INE089C01029 zelec"m - Equipment & 140,845 440.00 0.53%
Notes : 1 Fund donTiciled m Lu)semboutg. 2 Mark§t value includes accr.ue.d intere% 3 *Tn§ term “Flexiblle” in the name of the Scheme signifies that the Investment Manager of the 38 |Indusind Bank Limited F095A01012 B;;ﬁzsorles 24316 736.90 0.53%
Underlying Fund can invest either in growth or value investment characteristic securities placing an emphasis as the market outlook warrants. 39  |Bharat Electronics Limited E263A01024 Industrial Capital Goods 301,350 42626 0.51%
40  [Grasim Industries Limited E047A01021 Cement 40,500 425.61 0.51%
41 Hero MotoCorp Limited E158A01026 Auto 12,000 425.14 0.51%
. 42 |Infosys Limited E009A01021 _ [Software 36,852 417.09 0.50%
DSP BlackRock Global Allocation Fund 43" [Sun TV Network Limited INE424H01027 __|Media & Entertainment 49,000 415.81 0.50%
An open ended fund of fund scheme investing in BlackRock Global Funds — Global Allocation Fund j‘s‘ i‘H}Eﬂ"gﬁ%‘é‘:ﬁoratio“ Tied . :(2)421%28 8?3 BSSEISeum Troducks %Zg 888 33%? 8j ;Zf‘
L. . 5 0
. . — : 4 iaj Fi imi E Fi . 479
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 1(7) 33]’2] }]“Ellneirtl:i?iéllt?‘l()lrt!egomoration Limited Eégggg 823 ;}Egﬁgz 2341‘ 3(7)8 ggggg 8 Y 47&‘;:
(X Lakhs) Assets 48  [Shriram Transport Finance Company Limited E721A01013 Finance 25,200 362.78 0.44%
49  |Tata Steel Limited E081A01012 Ferrous Metals 60,270 34417 0.41%
MONEY MARKET INSTRUMENTS 50 |Bharat Financial Inclusion Limited E180K01011 Finance 29.000 318.09 0.38%
1 CBLO/Reverse Repo Investments 83.04 2.82% 51 |UltraTech Cement Limited E481G01011 Cement 7.982 315.29 0.38%
Total 83.64 2.82% 52 |Asian Paints Limited E021A01026 Consumer Non Durables 26,316 294.84 0.35%
53 |Sadbhav Engineering Limited E226H01026 Construction Project 75,000 292.09 0.35%
OTHERS 54 |Hindustan Unilever Limited E030A01027 Consumer Non Durables 21,660 288.80 0.35%
Foreign Securities 55 |Shree Cement Limited E070A01015 Cement 1,775 287.49 0.35%
BlackRock Global Funds - Global Allocation Fund 56 |Tata Consultancy Services Limited E467B01029 Software 9.995 284.77 0.34%
2 |(Class 12 USD Shares)™ LU0368249560 73,123 290259 91.82% 57 _[NCC Limited E868B01028 |Construction Project 240,000 282.12 0.34%
Total 2.902.59 97.82% 58 |Minda Industries Limited E405E01023 Auto Ancillaries 25,424 271.17 0.33%
59 |INOX Leisure Limited E312H01016 Media & Entertainment 96,774 256.50 0.31%
r 60 [Avenue Supermarts Limited E192R01011 Retailing 18,659 247.19 0.30%
q o
e auivalent Tw) T 61 [Ashok Leyland Limited_ £208A01029 [Auto 55174 22570 027%
Total (19.09) 0.64% 62 |Britannia Industries Limited E216A01022 Consumer Non Durables 4,347 216.07 0.26%
GRAND TOTAL 2967.14 100.00% 63 |HCL Technologies Limited E860A01027 Software 22,193 214.96 0.26%
P I - - 64 |Bajaj Finserv Limited E918101018 Finance 4,109 212.50 0.26%
Notes : 1*Fund domiciled in Luxembourg. 2 Market value includes accrued inferest. 65__|L&T Finance Holdings Limited E498L01015 _|Finance 129.465 203.39 0.24%
66 CICILombard General Insurance Company Limited [INE765G01017 Finance 25.497 202.41 0.24%
67 |Dr. Reddy's Laboratories Limited E089A01023 Pharmaceuticals 9.012 7.50 0.23%
68 CICI Prudential Life Insurance Company Limited E726G01019 Finance 46,939 2.40 0.22%
N N 69 | Adani Ports and Special Economic Zone Limited E742F01042 Transportation 51,265 1.53 0.22%
DSP BlackRock 3 Years Close Ended Equity Fund (Maturity Date: 04-Jan-2021) 70 |Dilip Buildeon Limited E917MO01012_[Construction 17.177 7234 021%
Close Ended Equity Scheme 71 [Century Textiles & Industries Limited £055A01016  [Cement 14,850 69.6 0.20%
. . n . o 72 |LIC Housing Finance Limited E115A01026 Finance 28,600 52.84 0.18%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets 73 Petronet LNG Limited E347G01014 Gas 66.000 30 43 0.18%
(R Lakhs) 74 |Edelweiss Financial Services Limited E532F01054 Finance 63,613 51.53 0.18%
75 [Bharti Airtel Limited E397D01024 Telecom - Services 35,700 42.34 0.17%
EQUITY & EQUITY RELATED 76 Divi's Laboratories Limited E361B01024 Pharmaceuticals 11.927 30.03 0.16%
Listed / awaiting listing on the stock exchanges 77 __|Zee Entertainment Enterprises Limited E256A0102 Media & Entertainment 21,895 26.01 0.15%
1 |Bharat Petroleum Corporation Limited INE029A01011__|Petroleum Products 30,361 129.78 4.02% 78 [Reliance Industries Limited [007A01018  |Petroleum Products 14,000 23.58 IAE
2 [Hindustan Petroleum Corporation Limited INE094A01015__[Petroleum Products 37523 129.40 4.01% T —iavells India Limited_ 7801034 Consumer Durables .32 o N
3 |GAIL (India) Limited INEI29A01019 [Gas 31,129 102.27 3.17% AT e e 5 b 8 s : SV
- - - - - — - em Laboratories Limited E540L01014 Pharmaceuticals 5,762 4.57 0.14%
4 |Mahindra & Mahindra Financial Services Limited [INE774D01024 Finance 18,893 87.52 2.71% > |CEAT Limited E482A01020 "Auto Ancillaries 7:000 544 0.13%
5 HDFC Bank Limitefi INE040A01026 Banks 4,544 85.70 2.66% 3 |IDFC Limited E043D01016 Finance 198.000 9653 0. 2%
6 IndusInd Bank Limited INE095A01012 Banks 4,736 85.09 2.64% 4 | Tech Mahindra Limited E669C01036 Software 4028 90.87 0.11%
7 ICICI Lombard General Insurance Company Limited | INE765G01017 Finance 10,703 84.97 2.63% 5 |The Ramco Cements Limited E331A01037 Cement 1,473 83.04 0.10%
8 Bajaj Finserv Limited INE918101018 Finance 1,614 83.47 2.59% 6 |Glenmark Pharmaceuticals Limited E935A01035 Pharmaceuticals 3.500 71.05 0.09%
9 Bajaj Finance Limited INE296A01024 Finance 4,691 82.92 2.57% 7 ahindr_a & Mahindra FAinancAialAServices Limited 3774 D01024 Finanoe 2,500 5791 0.07%
10 [State Bank of India INE062A01020 _ |Banks 32,577 8141 2.52% g EowerA Fltnaﬁqe go?oratwn Limited E134 -0011001 10 1 gmtance (1) 228 gig‘f 882‘;?
11__|Kotak Mahindra Bank Limited INE237A01028 | Banks 7,689 80.57 2.50% ajaj Auto Limite — £ uto 2 : 04%
12 |Edelweiss Financial Services Limited INE532F01054 | Finance 33,715 80.31 2.49% w s S s Gt R — L s hee
13__[HCL Technologies Limited INE860A01027 | Software 8.231 79.73 247% 97 et India Lot : QUMACEUIIE 3 < Yz
- - — - astrol India Limited E172A01027 Petroleum Products 2.800 5.74 0.01%
14 |L&T Finance Holdings Limited INE498L01015 Finance 50,591 79.48 2.46% 93 |Equitas Holdings Limited E988K01017 | Finance 3200 1.61 0.01%
15 |Tech Mahindra Limited INE669C01036 | Software 12,390 79.13 2.45% Total 55.947.85 67.30%
16 | The Federal Bank Limited INE171A01029 Banks 88,096 78.58 2.44%
17 |Tata Consultancy Services Limited INE467B01029 Software 2,757 78.55 2.43% DERIVATIVES
18 |ICICI Bank Limited INE090A01021 Banks 28,112 78.25 2.43% 94 |Equitas Holdings Limited Apr18** Stock Futures (3.200) (4.63) *
19 [Infosys Limited INE009A01021 Software 6,826 717.26 2.39% 95 |Castrol India Limited Apr18** Stock Futures (2.800) (5.64) *
20 |Nestle India Limited INE239A01016 | Consumer Non Durables 940 77.11 2.39% 96__|Cadila Healthcare Limited Apri8** — Stock Futures (4.800) (18.22) -0.02%
21| Britannia Industries Limited INE216A01022__|Consumer Non Durables 1,500 74.56 231% 97 10il & Natural Gas Corporation Limited Apr18 Stock Futurcs (11.250) (20.09). 0.02%
22 |ITC Limited INEI54A01025 | Consumer Non Durables 27,071 69.17 2.14% gg ;r._ R.e[fdtV SLL.a‘??fgt/‘i“elsgl;lfmed Aprl8 2:00 ures f ;ggg 24112?3 88%’
23| Avenue Supermarts Limited INEI92R01011__|Retailing 5,124 67.88 2.10% 0 T Bumic I L ited A TR Stock Futires = TRE 006k
24 [Divi's Laboratories Limited INE361B01024 | Pharmaceuticals 4,781 52.12 1.62% T e e s T o) 7 006
o5 I ! 01 _[Power Finance Corporation Limited Aprl18** Stock Futures (60,000) (51.66) -0.06%
25 |IPCA Laboratories Limited INES71A01020 _ |Pharmaceuticals 7,591 49.77 1.54% 02__[Mahindra & Mahindra Financial Services Limited Apr18** Stock Futures (12,500) (57.98) -0.07%
26 |SRF Limited INE647A01010 | Textile Products 2,328 45.52 1.41% 03| Glenmark Pharmaceuticals Limited Apr18** Stock Futures (13,500) (71.38) -0.09%
27 _|Exide Industries Limited INE302A01020 Auto Ancillaries 20,330 4531 1.40% 04 _|IDFC Limited Apr18** Stock Futures (198,000) 96.82) -0.12%
28  [Zee Entertainment Enterprises Limited INE256A01028 Media & Entertainment 7,792 44.84 1.39% 05 [CEAT Limitcd Aprl8** _ Stock Futures 7.000) (105.74) -0.13%
29 [Bharat Forge Limited INE465A01025  |Industrial Products 6,204 4341 1.35% 06 |Kotak Mahindra Bank Limited Aprl8** Stock Futures (10.400) (109.57) -0.13%
30 |Maruti Suzuki India Limited INES85B01010 | Auto 481 42.62 1.32% 07 IReliance Industries Limited Aprg** Stock Futures (14,000) (124.20) -0.15%
31 [Apollo Tyres Limited INE438A01022 | Auto Ancillaries 15,285 4235 1.31% i b sl Stock Futures (35.700) (142.82) 0.17%
32 [Motherson Sumi Systems Limited INE775A01035__|Auto Ancillaries 13.118 40.79 1.26% o |Petonst LG Limad aprl¥e Stock Futures RS Lo N
33 [ Asian Painis Limited INEO21A01026 | Consumer Non Durables 3519 3043 1.22% Ui e Peb o B He Al
- — 1 |Bharat Electronics Limited Apr18** Stock Futures (113.850) (161.84) -0.19%
0,
34 |Eicher Motors l_‘lmlte_d _ INE066A01013 Autq 137 38.87 1.20% 2 |Century Textiles & Industries Limited Aprl8** Stock Futures (14,850) (170.23) -0.20%
35 Vardhman Tgx111e§ L}m1ted INE825A01012 Textllgs - Cotton 3.119 38.12 1.18% 3 |Hindustan Petroleum Corporation Limited Apr18** Stock Futures (53.550) (185.12) 20.22%
36 |Aarti Industries Limited INE769A01020 | Chemicals 3318 38.05 1.18% 4__|Bharat Financial Inclusion Limited Apr18** Stock Futures (29.000) (319.78) -0.38%
37 [Crompton Greaves Consumer Electricals Limited [INE299U01018 Consumer Durables 15,918 37.69 1.17% 5 hriram Transport Finance Company Limited Aprl8** Stock Futures (25,200) (364.09) -0.44%
38 |Alkem Laboratories Limited INES40L01014 Pharmaceuticals 1,892 37.62 1.17% 6 |Rural Electrification Corporation Limited Apr] 8** Stock Futures (294.000) (368.53) -0.44%
39  |Tata Steel Limited INEO81A01012 _|Ferrous Metals 6,572 37.53 1.16% 7__|Indian Ol Corporation Limited Apr18** Stock Futures (222.000) (392.27) -0.47%
40 [PT Industries Limited TNE603101030 | Pesticides 4,19 37.09 1.15% 8 Bank of Baroda Apr1§** - Stock Fuures (276,000) (393.71) -0.47%
41| Vedanta Limited INE205A01025 _|Non - Ferrous Metals 13,214 36.72 1.14% 9 {Sun TV Network Limited Apr1§* Stock Futures (49.000) (417.55) -0.50%
4 [Voltas Limited INE226A01021 | Construction Project 5,856 36.36 1.13% é‘l’ ge“)‘M‘)“’C"r‘? Limited Apri§** _ Stock Futures (12.000) Gada) -0.51%
43 [UltraTech Cement Limited INE48IGOT011__|Cement 912 36.02 1.12% sl ndistivs Limied 4pres Slock Futures (0.500) (e e
— 22 _|Capital First Limited Apr]8** Stock Futures (79.200) (491.32) -0.59%
0,
44 ShreeACement lel?ed INE070A01015 Cement 222 35.96 1.11% 23 |Cipla Limited Aprl8** Stock Futures (105.000) (571.78) 0.69%
45 Dalmia Bharat Limited INE439L01019 Cement 1,231 35.38 1.10% 24 [DLF Limited Aprl8** Stock Futures (300,000) (607.35) -0.73%
46 | Dilip Buildcon Limited INE917M01012  |Construction 3,526 35.38 1.10% 25 |ICICI Bank Limited Aprl8** Stock Futures (217.250) (607.76) -0.73%
47 _ |Finolex Cables Limited INE235A01022 Industrial Products 5,188 35.01 1.09% 26 oltas Limited Apr18** Stock Futures (100.000) (623.95) -0.75%
48 | Ashok Leyland Limited INE208A01029  |Auto 23,238 33.80 1.05% 27 _[Lupin Limited Apr]8** Stock Futures (86.400) (639.36) -0.77%
49 |Blue Star Limited INE472A01039 Consumer Durables 4362 32.95 1.02% 28 Power Grid Comorgtipn of India Limited Apr18** Stoc! futures (336,000) (652.85) -0.78%
50 | V-Guard Industries Limited INE951101027 __|Industrial Capital Goods 14,701 32.67 1.01% 29 |Indraprastha Gas Limited Aprl8** - Stock Futures (233.750) (656.95) -0.79%
51 [Adani Ports and Special Economic Zone Limited |INE742F01042__ | Transportation 8.530 30.20 0.94% 3y Mumniana € ompons Lited Apr s Block futures st wos o DA
52 |Bharti Airtel Limited INE397D01024 | Telecom - Services 6717 26.78 0.83% 31 RCeweller Limited Spr Slock Htures Gl i SO
- — Telecom - Equipment & 3 imited Apr - tock Futures ( ) (722.65) -0.87%
53 |Bharti Infratel Limited INE121J01017 Accessories 7,849 26.38 0.82% 33 IATDglIl? Tjire:islim}léii Aprl8 Stoc :u:ures ggél 288; 5 ;ié.gi; »0)(7) 0?
imited Apr ock Futures . -0.90%
54 ;ata lSteel Limited - Partly Paid Shares IN9081A01010 Ferrous Metals 453 R 092.2471 S 60832;’? 5 |Jubilant Foodvx?orks Limited Apri8** Stock Futures (37,000) (363.93) _1.04%
ota ,093. .03% 36 |Yes Bank Limited Apr18** Stock Futures (294,000) (901.99) -1.08%
37 |JSW Steel Limited Apr]18** Stock Futures (324,000) (938.30) -1.13%
DERIVATIVES 38 otherson Sumi Systems Limited Apr]8** Stock Futures (320.000) (999.36) -1.20%
55 |NIFTY 10100 Put Dec20** Index Options 32,775 101.34 3.14% ig Z%rgallj'N‘atﬁdrKI B&T;Anrl g** gtoc fu:ures (1(%‘; 2881 ? ;32(7)83 - gng]
0 imited Apr ock Futures 3 . -1.62%
Tota] 10134 3.14% 41| Jindal Steel & Power Limited Aprig** Stock Futures (783.000) (1.723.77) 2.07%
42 |Sun Pharmaceutical Industries Limited Apr18** Stock Futures (365.200) (1.816.69) -2.18%
MONEY MARKET INSTRUMENTS : 43 [Indiabulls Housing Finance Limited Apr18** Stock Futures (147.600) (1.83467) 221%
56 |CBLO/Reverse Repo Investments 2522 0.78% 44 |State Bank of India Aprl8** Stock Futures (786,000) (1.974.43) 237%
Total 25.22 0.78% 45 |Dewan Housing Finance Corporation Limited Aprl8** Stock Futures (495,000) (2,540.59) -3.05%
46 | Tata Motors Limited Aprl8** Stock Futures (780,000) (2,559.96) -3.08%
Cash & Cash Equivalent 47 _[Steel Authority of India Limited Apr18** Stock Futures (5,400,000) (3,815.10) -4.59%
Net Receivables/Payables 1.18 0.05% 48 | Aurobindo Pharma Limited Apr18** Stock Futures (688,800) (3,863.13) -4.64%
Total 118 0.05% Total (39.604.07) 47.56%
GRAND TOTAL 3,226.22 100.00% SERT INSTRUMENTS
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. BOND & NCD's
Listed / awaiting listing on the stock exchanges
49 _|Housing Development Finance Corporation Limited** [INEOOIAQ7NI3 _ |CRISIL AAA 500 3.319.37 3.99%
50 _|Housing Development Finance Corporation Limited** EO0IAQ7PU3 _ |CRISIL AAA 15 541.64 .85%
. 51 _|LIC Housing Finance Limited** INE11SAQ7LBO  |CRISIL AAA 50 5122 82%
DSP BlackRock World Agriculture Fund 52 |HDFC Bank Limited** EQ40A08377 _[IND AA+ 0 086.44 31%
An open ended fund of fund scheme investing in BlackRock Global Funds — World Agriculture Fund 53 _[Power Grid Corporation of India Limited** E752E07LY4 _ |CRISIL AAA 00 085.04 30%
Sr. No. Name of Instrument Rating/Industry ~ Quantity Market value % to Net 54 1Bank Of-B aroda** - — 3028A08109 IND AAt 00 04231 25%
SR e N © o B 55 _|Power Finance Corporation Limited** E134E08JD1 CRISIL AAA 00 019.03 23%
( Lakhs) Assets 56 |Rural Electrification Corporation Limited** E020BO8AA3 |CRISIL AAA 00 993.45 19%
Total 11,599.57 13.94%
MONEY MARKET INSTRUMENTS
1 |CBLO/Reverse Repo Investments 99.79 3.44% MONEY MARKET INSTRUMENTS }
Total 99.79 3.44% 157 %BtLlO / Reverse Repo Investments g gig;g 7766; ‘y/o
otaj . . o (]
OTHERS -
. = Fixed Deposit
Foreign Securities i 58 |RBLBank Limited 03 Jul 2018 (Duration - 137 Days) Unrated 3,528.90 4.24%
2 BlackRock Global Funds - World Agriculture Fund (Class 12 USD Shares)™ [LU0673439724 310,104 2,801.71 96.57% 59 [HDFC Bank Limited 21 Aug 2018 (Duration - 187 Days) Unrated 1.714.25 2.06%
Total 2,801.71|  96.57% 60 |HDFC Bank Limited 27 Aug 2018 (Duration - 186 Days) Unrated 1.511.09 1.82%
Total 6,754.24 8.12%
Cash & Cash Equivalent Cash & Cash Eouivalent
Net Receivables/Payables (0.26) * ash & Lash Lquivalent 5
Total (0:26) * giﬁ%ﬁiﬁﬁ)lesmwables ?73791175511) -(3)22"2
GRAND TOTAL 2,901.23| 100.00% Total 2,527.07 3.01%
Notes : 1.”"Fund domiciled in Luxembourg. 2 Market value includes accrued interest. 3 * Less than 0.01%. GRAND TOTAL 83.175.51 100.00%

Notes : 1. Market value includes accrued interest. 2 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 3 * Less than 0.01%.
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock World Mining Fund
An open ended fund of fund scheme investing in BlackRock Global Funds — World Mining Fund (BGF - WMF)

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Government Securities Fund

An open ended debt scheme investing in government securities across maturity

No.

Name of Instrument

% to Net

Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net
(X Lakhs) Assets
MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 114.87 3.64%
Total 114.87 3.64%
OTHERS
Foreign Securities
2 BlackRock Global Funds - World Mining Fund (Class 12 USD Shares)** LU0368260294 112,056 3,051.05 96.60%
Total 3,051.05|  96.60%
Cash & Cash Equivalent
Net Receivables/Payables (7.38) -0.24%
Total (7.38)|  -0.24%
GRAND TOTAL 3,158.54| 100.00%

Notes : 1""*Fund domiciled in Luxembourg. 2 Market value includes accrued interest.

DSP BlackRock FMP - Series 192 - 36 M

Close Ended Income Scheme

DEBT INSTRUMENTS
CENTRAL GOVERNMENT SECURITIES
1 7.17% GOI 08012028 IN0020170174 SOV 8,150,000 8,155.92 33.20%
2 [6.68% GOI 17092031 IN0020170042 N\ 7,500,000 6,946.39 28.28%
3 |6.79% GOI 15052027 IN0020170026 SOV 7,000,000 6,831.48 27.81%
4 |7.95% GOI 28082032 IN0020020106 SOV 2,000,000 2,054.59 8.36%
Total 23,988.38 97.65%
MONEY MARKET INSTRUMENTS
5 |CBLO /Reverse Repo Investments 204.92 0.83%
Total 204.92 0.83%
Cash & Cash Equivalent
Cash Margin 285.93 1.16%
Net Receivables/Payables 86.93 0.36%
Total 372.86 1.52%
GRAND TOTAL 24,566.16 100.00%

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Notes : 1 Market value includes accrued interest.
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's .
Listed/awaitinglistingon thestockexchanges DSP BlackRock Dual Advantage Fund - Series 44 - 39M
1 Janalakshmi Financial Services Limited** INE953L.07222 [ICRA A- 100 1,081.95 11.13% Close Ended Income Scheme
2 |Sobha Limited** INE671H07210 |ICRA A+ 1,000 1,068.37 10.99% . n . .
3 Indian Railway Finance Corporation Limited** [INE053F09FUO_|CRISIL AAA 100 1.050.32 10.81% Sr.No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets
4 |Export-Import Bank of India** INE514E08DD7 |CRISIL AAA 100 1,048.12 10.78% § Lakhs)
5 Housing Development Finance Corporation Limited**|INEOO1AO070B6 |CRISIL AAA 10 1,047.66 10.78%
6 Rural Electrification Corporation Limited** [INE020B08971 |[CRISIL AAA 100 1,023.80 10.53% DERIVATIVES
7 Power Finance Corporation Limited** INE134E08EA8 |CRISIL AAA 95 991.01 10.20% 1 NIFTY 8000 Call Jun19** Index Options 23,250 662.43 11.74%
8 |NHPC Limited** INE848E07609 [IND AAA 900 931.99 9.59% 2 |NIFTY 7900 Call Jun19** Index Options 22,500 660.74 11.71%
9 Shriram Transport Finance Company Limited** [INE721A07MP3 |CRISIL AA+ 10 101.09 1.04% Total 1,323.16 23.45%
Total 8,344.31 85.85%
n DEBT INSTRUMENTS
UnllstedA i i _ _ _ BOND & NCD's
10 |KKRIndiaFinancial ServicesPrivateLimited**|INE321N07020 |CRISIL AA+ 9 1,257.41 12.94% - —
Total 1,257.41 12.94% Listed / awaiting listing on the stock exchanges
3 |Small Industries Development Bank of India** INE556F09601 CARE AAA 55 555.33 9.84%
MONEY MARKET INSTRUMENTS 4 |PNB Housing Finance Limited** INE572E09296  |CARE AA+ 55 552.19 9.79%
11 |CBLO/Reverse Repo Investments 116.96 1.20% 5 Export-Import Bank of India** INES14E08DD7 _ [CRISIL AAA 50 524.06 9.29%
Total 116.96 1.20% 6 |Rural Electrification Corporation Limited** INE020B07IA8  |CRISIL AAA 50 516.11 9.15%
_ 7 | ONGC Mangalore Petrochemicals Limited** INE053T07018 IND AAA 45 453.65 8.04%
gatsl;{& C‘“b'; E/‘})““"L'Ie“‘ 053 O 8| Power Finance Corporation Limited™* INEI34E08IC5__|CRISILAAA 40 431.50 7.65%
Tol e s A 9 |JM Financial Credit Solutions Limited™* INE651J07135___[INDAA 30 37242 6.60%
GRAND TOTAL 9.719.23 100.00% 10 |East-North Interconnection Company Limited** INE556S07087 CRISIL AAA(SO) 28 287.76 5.1 00%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. iz UL 560
Unlisted
11 |CLP Wind Farms (India) Private Limited** INE336K07024  |IND AA 4 436.32 7.73%
. Total 436.32 7.73%
DSP BlackRock FMP - Series 195 - 36M
Close Ended Income Scheme MONEY MARKET INSTRUMENTS
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 12 [CBLO/Reverse Repo Investments 207.92 3.69%
(X Lakhs) Assets Total 207.92 3.69%
DEBT INSTRI{MENTS Cash & Cash Equivalent
BOND & NCD's __ Net ReceivablesPayables (19.24) 033%
Listed/awaitinglistingon thestockexchanges Total (19.24) -0.33%
1 Power Finance Corporation Limited** INE134E08IC5 [CRISIL AAA 55 593.31 10.78% GRAND TOTAL 3 64i 19 100.00'7
2 |JM Financial Credit Solutions Limited** INE651J07135  |IND AA 45 558.63 10.15% - - - - - - = =7
3 |ONGC Mangalore Petrochemicals Limited** |INE053T07018 |IND AAA 45 453.65 8.25% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
4 |PNB Housing Finance Limited** INE572E09296 |CARE AA+ 45 451.79 8.21%
5 |Tata Motors Limited** INE155A08274 |CARE AA+ 40 432.99 7.87%
6 Rural Electrification Corporation Limited** [INE020B07IA8 |CRISIL AAA 40 412.89 7.51%
7 __|Export-Import Bank of India** INE514E08DD7 |CRISIL AAA 37 387.80 7.05% . 3 _
8  [Small Industries Development Bank of India** | INE556F09601 [CARE AAA 30 302.91 5.51% BSPE]%‘I%CIkROCSkhFMP Series 196 - 37TM
9 East-North Interconnection Company Limited**[INE556S07087 [CRISIL AAA(SO) 22 226.10 4.11% 0se inded Income Scheme
10 [Shriram Transport Finance Company Limited**|INE721A07MP3 |CRISIL AA+ 20 202.18 3.68% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
11 |Housing Development Finance Corporation Limited** |[INEO01A07QA3 |CRISIL AAA 2 202.15 3.67% (X Lakhs) Assets
Total 4,224.38 76.79% D EBTINSTRUMENTS
Unlisted BOND & NCD's __
12 [KKRIndiaFinancialServicesPrivate Limited** |[INE321NO7111 |CRISIL AA+ 4 508.88 9.25% 1 ,[il:;i?: /Hﬁ,‘;'nae"é?naﬂig"&ogoﬁgﬁﬁofilﬁﬁfecﬁn ° E658R08073 CRA AA- 230 2.550.21 9.08%
13 S@oorii Pallonii Energy (Guiarat) Private Limited**| INE170M08054 [ICRA AA(SO) 4 402.37 7.31% 2 Janalakshmi Financial Services Limited** 5953]_08089 CRAA- 2‘ 0 2 5315 9 2%
Total 911.26 16.56% 3 [Piramal Enterprises Limited** E140A07195  [ICRAAA 230 2485.7 8.85%
4 Crompton Greaves Consumer Electricals Limited** E299U07015 CRISIL AA 230 2.475.1 8.82%
MONEY MARKET INSTRUMENTS 5 [Forbes & Company Ltd.** E518A07044 CRAAA- 210 2.138.41 7.62%
Certificate of Deposit 6 ONGC Mapgalore l?etroqhemicalﬁ ijited** E053T07026 ND AAA 210 2,113.70 7.53%
14 |HDFC Bank Limited** INEO40A16BR8 |CARE Al+ 200 196.93 3.58% 7 ndia Infoline Housing Finance Limited** E477L07792 CRAAA 200 2,040.68 7.27%
- ] — = .
b i G R e
L il e 10| Rural Electrification Corporation Limited™ E020B07IVA _[CRISIL AAA 50 54375 1.94%
Total 19,597.20 69.82%
16 |CBLO / Reverse Repo Investments 118.96 2.16%
Total 118.96 2.16% Unlisted
1 [IL&FS Energy Development Company Limited** E938L08056 CARE A+ 230 2.800.14 9.97%
Cash & Cash Equivalent 2 |Galina Consultancy Services Private Limited** E839U07018 CRAAA(SO) 23 2.314.62 8.25%
Net Receivables/Payables 2.52 0.05% 3 [CLP Wind Farms (India) Private Limited** E336K07024 ND AA 16 745.29 6.22%
) 4 |High Point Properties Private Limited** E470T08020 CRA AA(SO) 15 540.70 5.49%
Total 2.52 0.05% Total 10075 39.03%
GRAND TOTAL 5,501.25 100.00% o . mar
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. MONEY MARKET INSTRUMENTS
Certificate of Deposit
15 |Axis Bank Limited** INE238A16X75 |CRISIL A1+ 100 94.42 0.34%
Total 94.42 0.34%
DSP BlackRock Strategic Bond Fund 16 %BL]O/Reverse Repo Investments gggg {?;55:/0
An open ended dynamic debt scheme investing across duration Uit > 8508
- i Cash & Cash Equivalent
Sr. No.  Name of Instrument Rating/Industry Quantity Market value % to Net Assets Net Receivables/Payables (119.16) -0.44%,
(% Lakhs) Total (119.16) -0.44%
GRAND TOTAL 28,072.18 100.00%
g(E)ng) g%TCl};J;\/lENTS Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
Listed / awaiting listing on the stock exchanges
1 ationalBank forAgricultureandRuralDevelopment** [ INE261FOSAD8  |CRISIL AAA 1,000 10.338.70 7.41%
2 ural Electrification Corporation Limited** E020BO8AXS [CRISIL AAA 500 5.111.06 3.66%
3 CICI Bank Limited** E090A08UB4 |CARE AA+ 50 5.054.53 3.62% . .
4 [Export-Import Bank of India™* [ST4E08BSY [CRISIL AAA 25 270530 94% DSP BlackRock Dual Advantage Fund - Series 34 - 36M (Maturity Date 06-Feb-2018)*
5 ational Bank forAgricultureand Rural Development** | INE26 1FOSAE6 _ [CRISIL AAA 25 2.583.42 .85% Close Ended Income Scheme
6 Power Grid Corporation of India Limited** E752EQ070F7 __ |CRISIL AAA 25! 2.532.99 .81%
7 Power Grid Corporation of India Limited** E752E070GS __ |CRISIL AAA 25 248831 .78% o . " . o
g Reﬁa;cerllndustrie;Tlimited*r}" 1a LAy E002A08476 CRISIL AAA 10 1.012.90 730/2 Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
9 tate Bank of India** E062A08140  [CRISIL AA+ 25 255.82 0.18% R Lakhs) Assets
Total 32.083.03 22.98%
Unlisted MONEY MARKET INSTRUMENTS
10 [SBI Cards & Payment Services Private Limited** [INEOIZE08086 CRISIL AAA 750 7.890.42 5.65% 1 [CBLO/Reverse Repo Investments 9,537.00 100.44%
11 |SBI Cards & Payment Services Private Limited** |INEOIS8E08060  |CRISIL AAA 150 1.577.13 1.13% Total 9.537.00 100.44%
Total 9.467.55 6.78% >
CENTRAL GOVERNMENT SECURITIES Cash & Cash Equivalent
2 16.79% GOI 15052027 0020170026 SOV 21,0 20.499.54 14.69% ; </Pavables 0,449
3 [8.03% Karnataka SDL 31012028 1920170165 SOV 6.9 73743 12.45% Net Receivables Payables (32‘05 ) Oj:f
4 [6.68% GOI 17092031 020170042 __[SOV 3.0 2.045.3 8.63% Total (42.05) -044%
5 18.40% GOI 28072024 020140045 SOV 0.000.00 0.580.7 7.58% GRAND TOTAL 9,494.95 100.00%
6 17.68% GOI 15122023 020150010 SOV 9.500,00 9.857.43 7.06% LA 0 as : : :
7 18:05% Gujarat SDL 31012078 1520170185 SOV 330000 51824 6 10% Notes : 1. * Portfolio as on maturity date. 2 Market value includes accrued interest.
8 [7.35% GOI 22062024 0020090034 SOV 3.742.30 3.796.80 2.72%
9 16.84% GOI 19122022 020160050 SOV 3,00 3,001.68 2.15%
20 .23% Gujarat SDL 2102202 520170219 SOV 5 548.56 11% .
21 18.26% Gujarat SDL 1403200 520170243 ISOV 500.00 541,94 10% DSP BlackRock Dual Advantage Fund - Series 45 - 38M
22 .35% Gujarat SDL 2802202 520170227 SOV 000,000 039.0 .74% C S
23 [7.17% GOL 08012028 020170174 __[SOV 50.000 50.04 04% lose Ended Income Scheme
") 0,
sl BOISANG LT Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
MONEY MARKET INSTRUMENTS R Lakhs) Assets
24 |CBLO /Reverse Repo Investments 3.768.56 2.70%
Total 3.768.56 2.70% DERIVATIVES
ok 1 0,
Cash & Cash Fquivalent 1 ¥;f;liY 7800 Call Jun19 Index Options 48,975 i jgi%z 22:11220;0
Cash Margin 236.42 0.17% = 2870
Net Receivables/Payables 4,185.25 3.00%
Total 4.421.66 317% DEBT INSTRUMENTS
GRAND TOTAL 139.594.42 100.00% BOND & NCD's
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. Listed/awaitinglistingon thestockexchanges
2 [Reliance Jio Infocomm Limited** INE110L07054 |CRISIL AAA 50 539.73 8.79%
3 Power Finance Corporation Limited** INE134E08IC5 |CRISIL AAA 50 539.37 8.78%
4 Rural Electrification Corporation Limited** [INE020B07IA8 |[CRISIL AAA 50 516.11 8.40%
DSP BlackRock World Energy Fund 5 [ONGC Mangalore Petrochemicals Limited™ [INE053T07018_|IND AAA 50 504.06 8.21%
An open ended fund of fund scheme investing in BlackRock Global Funds — World Energy Fund (BGF — WEF) and BlackRock Global 6__|PNB Housing Finance Limited** INE572E09296 |CARE AAT 30 501.99 817%
Funds — New Energy Fund (BGF — NEF) 7 | Tata Motors Limited** INE155A08274 |CARE AA+ 40 432.99 7.05%
o . . . N— - - 8  |Export-Import Bank of India** INE514E08DD7 |CRISIL AAA 34 356.36 5.80%
Sr. No. Name of Instrument Rating/Industry Quantity Market v alu‘c % to Net 9 |IM Financial Credit Solutions Limited** INE651J07135 |IND AA 25 31035 5.05%
< Lakhs Assets 10 _[Small Industries Development Bank of India**| INE556F09601 | CARE AAA 30 302.91 4.93%
MONEY MARKET INSTRUMENTS Total 4,003.85 65.18%
1 CBLO / Reverse Repo Investments 4031 2.26% .
Total 40.31 2.26% Unlisted
11 |CLP Wind Farms (India) Private Limited** |INE336K07024 |IND AA 5 545.40 8.88%
OTHERS __ Total 545.40 8.88%
ForeI%n Securities
2 |Closs I;CUSGD"EEMF;S‘?EE - World Energy Fund 1, 15036850907 101,412 1,238.13 69.28% MONEY MARKET INSTRUMENTS
3 BlackRock Global Funds - New Energy Fund LU0S34476519 75452 0158 2807 12 [CBLO / Reverse Repo Investments 132.95 2A16;%)
(Class 12 USD Shares)™* E . V7% Total 132.95 2.16%
Total 1,739.70 97.35%
Cash & Cash Equivalent
Cash & Cash Equivalent Net Receivables/Payables (22.12) -0.34%
Net Receivables/Payables 7g§ ((');;):/A, Total (22.12) -0.34%
Total 7. .39% 0
GRAND TOTAL T787.10 100.00% GRAND TOTAL 6,141.36 100.00%

Notes : 1"Fund domiciled in Luxembourg, 2 Market value includes accrued interest.

Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

DSP BlackRock Dual Advantage Fund - Series 36 - 36 M (Maturity Date 20-Mar-2018)"

Close Ended Income Scheme

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock FMP - Series 209 - 37M

Close Ended Income Scheme

Note: 1 * Portfolio as on maturity date. 2 Market value includes accrued interest.

DSP BlackRock FMP Series 223 - 39M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Indian Railway Finance Corporation Limited** INE053F07AK6  [CRISIL AAA 330 3,347.73 11.54%
2 Rural Electrification Corporation Limited** INE020B0O8AO4  [CRISIL AAA 330 3,345.99 11.54%
3 |Housing & Urban Development Corporation Limited** | INE031A08566  [ICRA AAA 330 3,340.81 11.52%
4 |Power Finance Corporation Limited** INE134E08JK6  [CRISILAAA 300 3,036.40 10.47%
5 |Bajaj Housing Finance Limited** INE377Y07037  [CRISIL AAA 270 2,723.56 9.39%
6 |Export-Import Bank of India** INE514E08FD2  [CRISILAAA 250 2,696.11 9.30%
7 Axis Finance Limited** INE891K07358 CRISIL AAA 220 2,232.25 7.70%
8  |HDB Financial Services Limited** INE756107BV3  [CRISILAAA 190 1,909.37 6.58%
9 LIC Housing Finance Limited** INE115A07MR4  |CRISIL AAA 170 1,694.73 5.84%
10 |LIC Housing Finance Limited** INE115A07MX2  [CRISILAAA 160 1,612.31 5.56%
11 |Axis Finance Limited** INE891K07382  |CRISILAAA 70 707.94 2.44%
12 |Kotak Mahindra Prime Limited** INE916DA7PO3  |CRISIL AAA 87 679.35 2.34%
13 |NTPC Limited** INE733E07KB4  |CRISIL AAA 60 649.97 2.24%
14 [Power Grid Corporation of India Limited** INE752E07JT8 CRISIL AAA 32 442.59 1.53%
15 |Power Grid Corporation of India Limited** INE752E07LU2  |CRISIL AAA 40 428.59 1.48%
Total 28,847.70 99.47%
MONEY MARKET INSTRUMENTS
16 [CBLO/Reverse Repo Investments 154.94 0.53%
Total 154.94 0.53%
Cash & Cash Equivalent
Net Receivables/Payables 1.96 *
Total 1.96 *
GRAND TOTAL 29,004.61 100.00%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%.

No. Name of Instrument ing/Indus ue % to Net As: 0. Name of Instrument % to Net
Assets
MONEY MARKET INSTRUMENTS DEBT INSTRUMENTS
I |CBLO/ Reverse Repo Investments 10.953.00 100.62% BOND & NCD's __
o Listed / awaiting listing on the stock exchanges
Total 10,953.00 100.62% T [Power Finance Corporation Limited** INEI34E081Q5__|CRISILAAA 85 893.96 11.71%
2 |Rural Electrification Corporation Limited** INE020B08823 CRISIL AAA 85 875.06 11.46%
Cash & Cash Equivalent 3 [Indian Railway Finance Corporation Limited**  [INE053F07959  [CARE AAA 85 865.11 11.33%
Net Receivables/Payables (67.27) -0.62% 4 |Housing Development Finance Corporation Limited** [INEO0IA07QB1  |CRISIL AAA 7 745.92 9.77%
Total (67.27) -0.62% 5 LIC Housing Finance Limited** INE115A07LD6 _ |CRISILAAA 70 704.43 9.22%
GRAND TOTAL 10,885.73 100.00% 6 |Bajaj Finance Limited** INE296A070B2 | CRISILAAA 70 70157 9.19%
1A " ; ; - 7 |Mahindra & Mahindra Financial Services Limited**|INE774D07QVS _ [IND AAA 70 701.52 9.19%
Note: 1 * Portfolio as on maturity date. 2 Market value includes accrued interest. 3 Export-Import Bank of India** INESI4E0RFKT  |CRISIL AAA 0 39960 T 85%
9 National Bank forAgricultureand Rural Development** | INE261F08485 CRISILAAA 50 508.37 6.66%
10 |ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 20 201.30 2.64%
. . Total 6,796.85 89.02%
DSP BlackRock Dual Advantage Fund - Series 35 - 36M (Maturity Date 26-Feb-2018) *
Close Ended Income Scheme CENTRAL GOVERNMENT SECURITIES
11 8.39% Rajasthan SDL 15032020 IN2920150298 SOV 745,000 761.50 9.97%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets 12 |8.21% Rajasthan SDL 31032020 IN2920150397 SOV 50,000 50.76 0.66%
(X Lakhs) Total 812.26 10.63%
MONEY MARKET INSTRUMENTS MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 15,197.81 100.62% 13 |CBLO/ Reverse Repo Investments 25.99 0.34%
Total 15,197.81 100.62% Total 25.99 0.34%
Cash & Cash Equivalent _
Net Receivables/(}’ayables (94.22) -0.62% Cash & C“s" Equivalent S
Total (94.22) 20.62% Net Receivables/Payables 1.44 0.01%
GRAND TOTAL 15,103.59 100.00% Total 1.44 0.01%
GRAND TOTAL 7,636.54 100.00%

Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.

DSP BlackRock FMP Series 224 - 39M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 National Bank for Agricultureand Rural Development** [INE261F08527 CRISIL AAA 295 3,189.43 12.59%
2 Indian Railway Finance Corporation Limited** INE053F07AK6  [CRISIL AAA 300 3,043.39 12.01%
3 |LIC Housing Finance Limited** INE115A07MX2 |CRISIL AAA 300 3,023.09 11.93%
4 |ICICTI Home Finance Company Limited** INE071G08940  |ICRA AAA 600 3,015.87 11.91%
5 Mahindra & Mahindra Financial Services Limited** [INE774D07RX9  |IND AAA 280 2,810.92 11.10%
6 Rural Electrification Corporation Limited** INE020BOSAR7 |CRISIL AAA 250 2,541.13 10.03%
7 Power Finance Corporation Limited** INE134E08JM2  [CRISIL AAA 250 2,515.51 9.93%
8  [Power Grid Corporation of India Limited** INE752E07]JT8 CRISIL AAA 168 2,323.62 9.17%
9 [Housing & Urban Development Corporation Limited** | INE031A08566  [ICRA AAA 170 1,721.02 6.79%
10 |HDB Financial Services Limited** INE756107BV3 CRISILAAA 60 602.96 2.38%
11 [Rural Electrification Corporation Limited** INE020B08AO4  [CRISIL AAA 50 506.97 2.00%
Total 25,293.91 99.84%
MONEY MARKET INSTRUMENTS
12 [CBLO/ Reverse Repo Investments 33.99 0.13%
Total 33.99 0.13%
Cash & Cash Equivalent
Net Receivables/Payables 2.11 0.03%
Total 2.11 0.03%
GRAND TOTAL 25,330.01 100.00%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.

DSP BlackRock FMP Series 226 - 39M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
T Lakhs Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 ICICI Home Finance Company Limited** INE071G08940 ICRAAAA 1,000 5,026.46 11.74%
2 Small Industries Development Bank of India** INE556F08JD2 CARE AAA 500 5,026.41 11.74%
3 Mahindra & Mahindra Financial Services Limited** [INE774D07RX9  |IND AAA 500 5,019.50 11.72%
4 [Indian Railway Finance Corporation Limited** INE053F07AK6  [CRISIL AAA 465 4,717.25 11.02%
5 |Export-Import Bank of India** INE514E08FD2  [CRISILAAA 400 4313.78 10.08%
6 Power Finance Corporation Limited** INE134E08JM2  |CRISILAAA 400 4,024.82 9.40%
7 |Rural Electrification Corporation Limited** INE020BOSANG  [CRISIL AAA 380 3,814.19 8.91%
8  |Bajaj Finance Limited** CRISIL AAA 350 3,508.68 8.19%
9 |LIC Housing Finance Limited** INE115A07MX2  [CRISILAAA 290 2,922.32 6.83%
10 [Power Grid Corporation of India Limited** INE752E07KS8  [CRISIL AAA 250 2,696.46 6.30%
11 [Housing & Urban Development Corporation Limited** [INE031A08590  |IND AAA 150 1,503.21 3.51%
12 |Rural Electrification Corporation Limited** INE020B08AO4  [CRISIL AAA 20 202.79 0.47%
Total 42,775.87 99.91%
MONEY MARKET INSTRUMENTS
13 |CBLO /Reverse Repo Investments 41.98 0.10%
Total 41.98 0.10%
Cash & Cash Equivalent
Net Receivables/Payables (2.01) *
Total (2.01) *
GRAND TOTAL 42,815.85 100.01%

Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%.

DSP BlackRock Dual Advantage Fund - Series 39 - 36M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
EQUITY & EQUITY RELATED
Listed/awaitinglistingonthestockexch
1 Quess Corp Limited INE615P01015  |Commercial Services 4,579 47.07 1.59%
2 |HDFC Bank Limited INE040A01026 [Banks 2,248 42.40 1.44%
3 Blue Star Limited INE472A01039 [Consumer Durables 3,626 27.39 0.93%
4 |GAIL (India) Limited INE129A01019 |Gas 7,934 26.07 0.88%
5 |Ashok Leyland Limited INE208A01029 |Auto 17,813 2591 0.88%
6 Hindustan Petroleum Corporation Limited INE094A01015 |Petroleum Products 7,332 25.28 0.86%
7 |Bajaj Finance Limited INE296A01024 |[Finance 1,323 23.38 0.79%
8 Bharat Petroleum Corporation Limited INE029A01011 _|Petroleum Products 5,161 22.06 0.75%
9 |Eris Lifesciences Limited INE406M01024 |Pharmaceuticals 2,661 21.28 0.72%
10 |Bandhan Bank Limited INE545001014 |Banks 4,391 20.60 0.70%
11 |Indusind Bank Limited INE095A01012 |Banks 1,124 20.20 0.68%
12 |Voltas Limited INE226A01021 [Construction Project 3,144 19.52 0.66%
13 |Music Broadcast Limited INE919101016  [Media & Entertainment 4,561 18.13 0.61%
14 | V-Guard Industries Limited INE951101027  [Industrial Capital Goods 7,803 17.34 0.59%
15 |Shree Cement Limited INE070A01015 [Cement 104 16.84 0.57%
16  [Britannia Industries Limited INE216A01022 |Consumer Non Durables 330 16.40 0.56%
17 |Sun TV Network Limited INE424H01027 |Media & Entertainment 1,823 15.47 0.52%
18 |Kotak Mahindra Bank Limited INE237A01028 [Banks 1,126 11.80 0.40%
19 |IPCA Laboratories Limited INE571A01020 |Pharmaceuticals 1,787 11.72 0.40%
20  [Crompton Greaves Consumer Electricals Limited [INE299U01018 |Consumer Durables 4,499 10.65 0.36%
21 |Castrol India Limited INE172A01027 |Petroleum Products 5,173 10.60 0.36%
22 |NTPC Limited INE733E01010 [Power 6,183 10.49 0.36%
23 |Satin Creditcare Network Limited INE836B01017 [Finance 2,421 9.60 0.33%
24  [Balkrishna Industries Limited INE787D01026 [Auto Ancillaries 886 947 0.32%
25 |Dalmia Bharat Limited INE439L01019 |Cement 307 8.82 0.30%
26 [Minda Industries Limited INE405E01023 | Auto Ancillaries 801 8.54 0.29%
27 |Tata Steel Limited INEO81A01012 |Ferrous Metals 1,488 8.50 0.29%
28  [Wim Plast Ltd. INE015B01018 [Industrial Products 662 7.67 0.26%
29 |AU Small Finance Bank Limited INE949L.01017 |Banks 1,123 6.94 0.24%
30 [Bharat Electronics Limited INE263A01024 |Industrial Capital Goods 4,786 6.77 0.23%
31 [Vedanta Limited INE205A01025 |Non - Ferrous Metals 2,271 6.31 0.21%
32 |CESC Limited INE486A01013 [Power 573 5.54 0.19%
33 [Hatsun Agro Product Limited INE473B01035 |Consumer Non Durables 633 4.38 0.15%
34 [HDFC Standard Life Insurance Company Limited|INE795G01014 |Finance 937 4.26 0.14%
35 |State Bank of India INE062A01020 [Banks 1,604 4.01 0.14%
36  |Gujarat State Petronet Limited INE246F01010 |Gas 1,944 3.68 0.12%
37 |RBL Bank Limited INE976G01028 [Banks 710 3.41 0.12%
38 [Larsen & Toubro Limited INE018A01030 |Construction Project 200 2.62 0.09%
39 |ICICI Securities Limited” Finance 392 2.04 0.07%
40 [ICICI Lombard General Insurance Company Limited [INE765G01017 |Finance 201 1.60 0.05%
41 |Tata Steel Limited - Partly Paid Shares IN9081A01010 |Ferrous Metals 122 0.17 0.01%
Total 564.93 19.16%
DEBT INSTRUMENTS
BOND & NCD's
Listed/awaitinglistingonthestockexchanges
42 |Piramal Enterprises Limited** INE140A08SJ4 |[ICRA AA 35 377.98 12.80%
43 [Sundaram BNP Paribas Home Finance Limited** [INE667F07BUO |CARE AA+ 35 376.32 12.74%
44  [National Bank forAgricultureand Rural Development** [INE261F08519 |CRISIL AAA 35 373.99 12.66%
45 |Small Industries Development Bank of India** |INE5S56F09478 |CARE AAA 35 352.67 11.94%
46 |Power Grid Corporation of India Limited**  |INE752E07I01 |CRISIL AAA 20 212.51 7.20%
47 [Indian Railway Finance Corporation Limited** [INE053F07975 |CRISIL AAA 20 206.42 6.99%
Total 1,899.89 64.33%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
48 |HDFC Bank Limited** INE040A16BR8 |CARE Al+ 75 73.85 2.50%
Total 73.85 2.50%
49 [CBLO / Reverse Repo Investments 425.84 14.42%
Total 425.84 14.42%
Cash & Cash Equivalent
Net Receivables/Payables (11.47) -0.41%
Total (11.47) -0.41%
GRAND TOTAL 2,953.03 100.00%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest 3 Pending Listing.

DSP BlackRock Dual Advantage Fund - Series 29 - 40M (Maturity Date 08-Jan-2018)"

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
® Lakhs) Assets

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 12,493.00 100.32%
Total 12,493.00 100.32%

Cash & Cash Equivalent

Net Receivables/Payables (39.39) -0.32%
Total (39.39) -0.32%
GRAND TOTAL 12,453.61 100.00%

Notes : 1. * Portfolio as on maturity date. 2 Market value includes accrued interest.

DSP BlackRock FMP Series 222 - 3M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
( Lakhs) Assets
MONEY MARKET INSTRUMENTS
Certificate of Deposit
1 Axis Bank Limited** INE238A16W92  |CRISIL Al+ 2,310 2,285.90 10.14%
2 |IDFC Bank Limited** INE092T16DM6 |ICRAAI+ 2,310 2,285.82 10.14%
3 |Kotak Mahindra Bank Limited** INE237A166D0  |CRISIL A1+ 2,310 2,285.76 10.14%
Total 6,857.48 30.42%
Commercial Paper
4 Edelweiss Commodities Services Limited** INE657N140A6 |CRISILAl+ 462 2,292.06 10.17%
5 Network18 Media & Investments Limited** INE870HI14EV4 |ICRAAl+ 462 2,285.56 10.14%
6 Indiabulls Housing Finance Limited** INE148114UY3 CRISILAI+ 462 2,284.78 10.14%
7 Indostar Capital Finance Limited** INER96L14BJ2 CRISILA1+ 462 2,283.91 10.13%
8  |JM Financial Capital Limited** INE901W14414  |ICRAAL+ 462 2,282.70 10.13%
9 |Housing & Urban Development Corporation Limited** [INE031A14317 ICRAAL+ 362 1,790.72 7.94%
10 [Housing Development Finance Corporation Limited** [INEO0O1A14RR1  |ICRAAl+ 232 1,147.73 5.09%
11 |Barclays Investments & Loans (India) Limited** [INE704114AV1 ICRAAI+ 232 1,147.12 5.09%
12 |Reliance Jio Infocomm Limited** INE110L14GL3  |CAREAIl+ 29 143.36 0.64%
Total 15,657.93 69.47%
13 |CBLO/ Reverse Repo Investments 25.99 0.12%
Total 25.99 0.12%
Cash & Cash Equivalent
Net Receivables/Payables 0.82 *
Total 0.82 *
GRAND TOTAL 22,542.22 100.01%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%.
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MUTUAL FUND

DSP BlackRock Dual Advantage Fund - Series 49 - 42M

Close Ended Income Scheme

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock FMP - Series 211 - 38M

Close Ended Income Scheme

Sr. No. Name of Instrument % to Net No. Name of Instrument % to Net
Ass
EQUITY & EQUITY RELATED ;ggﬁl&N%TCl})q?/l ENTS
Listed / awaiting listing on the stock exchanges Listed / awaiting listing on the stock exchanges
1 HDFC Bank Limited INE040A01026 Banks 5,290 99.77 2.08% 1 Housing Development Finance Corporation Limited** E001A070B1 _|CRISIL AAA 3 19.68 85%
2 |Maruti Suzuki India Limited INE585B01010  |Auto 842 74.61 1.55% 2 [Power Finance Corporation Limited** E134E081Q5  |CRISIL AAA 30 315.52 70%
3 |Larsen & Toubro Limited INEOI8A01030 | Construction Project 4297 56.33 117% L Rk e Coponation Limiecs o TCAREAAL 30 303 e
— - > - - ural Electrification Corporation Limite E I 257. .54%
4 1CICI LombardQen§r31 Insurance Company Limited |INE765G01017 Finance 6,590 52.31 1.092& 5 ational Bank for Agriculture and Rural Development™ E261F08485 CRISIL AAA 25 25418 9.43%
5 IndusInd Bank Limited INE095A01012 Banks 2,897 52.05 1.08% 6 Bajaj Finance Limited** E296A070B2  |CRISILAAA 25 250.56 9.29%
6 Reliance Industries Limited INE002A01018 Petroleum Products 5,423 47.87 1.00% 7 Mahindra & Mahindra Financial Services Limited** E774D07QVS5 _|IND AAA 25 250.54 9.29%
7 |ICICI Bank Limited INE090A01021 Banks 15,294 4257 0.89% 8 |LIC Housing Finance Limited** E11SA07LD6 _ [CRISIL AAA 21 211.33 7.84%
o 0 9 ONGC Mangalore Petrochemicals Limited** E053T07026 IND AAA 5 50.33 1.87%
T . o 1 S —
> - 1770 Total ,235.! .
10 |ITC Limited INE154A01025 Consumer Non Durables 13,679 34.95 0.73% :
11 |Bajaj Finance Limited INE296A01024 Finance 1,888 3337 0.70% CENTRAL GOVERNMENT SECURITIES
12 [Tata Steel Limited INE081A01012 _|Ferrous Metals 4,957 2831 0.59% 11 |8.39% Rajasthan SDL 15032020 IN2920150298 _ |SOV. 350.000 357.75 13.27%
3 . . 3
13 |[Whirlpool of India Limited INE716A01013 | Consumer Durables 1,769 26.72 0.56% GET B 13:27%
14 [Hindalco Industries Limited INE038A01020  [Non - Ferrous Metals 11,291 24.22 0.50% MONEY MARKET INSTRUMENTS
15 |Housing Development Finance Corporation Limited |INEO01A01036 Finance 1,254 22.89 0.48% Certificate of Deposit
16 | Bharat Petroleum Corporation Limited INE029A01011  [Petroleum Products 5,187 2217 0.46% 12 |Axis Bank Limited** INE238A16X75 |CRISIL A1+ 75 70.82 263;%
17 _|Shree Cement Limited INEO70A01015__|Cement 135 2187 0.46% Total 70.82 2.63%
18 Hgvells India L1rln1tled INE176B01034 Consumer Durables 4,418 21.55 0.45% 13 |CBLO/ Reverse Repo Investments 39.99 T11%
19 |Eicher Motors Limited INE066A01013 Auto 72 20.43 0.43% Total 29.99 1.11%
20  |SBI Life Insurance Company Limited INE123W01016  |Finance 2,473 16.77 0.35%
21 |Bharat Forge Limited INE465A01025  |Industrial Products 2,130 14.90 0.31% Cash & Cash Equivalent .
22 |Hero MotoCorp Limited INE158A01026 | Auto 412 12.60 0.30% %‘gt‘all‘“ewableS/ Payables ggg ggsg.,/"
23 Bharat Electronics Limited . _ INE263A01024 Industrial Capital Goods 8,687 12.29 04262/0 GRAND TOTAL 2.696:58 100:00%‘:
24  |Hindustan Petroleum Cpmorat1on Limited INE094A01015 Petroleum Products 3,503 12.08 0.25% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
25 |UltraTech Cement Limited INE481G01011 Cement 258 10.19 0.21%
26 |Ashok Leyland Limited INE208A01029 Auto 6,763 9.84 0.20%
27 |HDFC Standard Life Insurance Company Limited [INE795G01014  |Finance 2,029 9.22 0.19%
28  |Bandhan Bank Limited INE545001014 Banks 604 2.83 0.06% .
29 |Titan Company Limited INE280A01028 _|Consumer Durables 204 1.92 0.04% DSP BlackRock FMP - Series 205 - 37M
30 [Ahluwalia Contracts (India) Limited INE758C01029  [Construction 433 1.63 0.03% Close Ended Income Scheme
g é gatas}tleel me:d ; faé'tlytl?aldLSha}:e(sl g;%ii&%ll%;g g}elrrous Me;alsl 2;2 g? 2 0‘010/: Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
un Pharmaceutical Industries Limite armaceuticals .
T Lakhs Asset:
Total 868.23 18.09% CLaims s
DEBT INSTRUMENTS
DEBT INSTRUMENTS BOND & NCDY
Listed / awaiting listing on the stock exchanges Listed 2 waiting llstmg on t!le 4St0c*li exchanges S
3 INHPC Limited™ INERARE0T682 IND AAA 300 11508 S71% 1 Power Finance Cgmoratlon L1m1t.ed i INE134E081Q5 CRISIL AAA 115 1,209.48 11.09%
34 [Reliance Jio Infocomm Limied™ INEL10L08052 CRISILAAA m 415‘26 8‘65"/ 2 Indian Railway Finance Corporation Limited** INE053F07959 CARE AAA 115 1,170.44 10.73%
. B 0 R ) *k 0,
35__|Power Finance Corporation Limited** INEI34E08GX5__|CRISIL AAA 40 408.44 8.51% i gij L Iffﬁzng;ﬁ;::fjf T iggg?ﬁ’ggggg gﬁgii iﬁﬁ H; H i;;g }8;;;"
36 |National Bank forAgricultureand Rural Development** | INE261F08485 CRISIL AAA 40 406.69 8.47% 3 DOTEATD ] - C ion Limied™ 001A070BI _|CRISIL AAA 10 1’06 '60 9' =
37 |LIC Housing Finance Limited** INEI15A07KCO _|CRISILAAA 40 404.04 8.42% Housing Development Finance Corporation Limited™* |INEOOIAOTQBI__1CRISIL 065. T7%
38 |PNB Housing Fi Limited™* INES72E09305 CARE AAA m 399‘94 8‘33"/ 6 Rural Electrification Corporation Limited** INE020B08823 CRISILAAA 100 1,029.48 9.44%
e Shn.ranﬂiﬁipgﬁ*‘ﬁf:ani‘:‘cimpany T INE AN TN A s e Er T 7 [NationalBank forAgricultureand Rural Development** [ INE261F08485 | CRISIL AAA 100 1,016.73 932%
.. . 0 1 B I ) x5k 0,
40__|Rural Electrification Corporation Limited** INE020B08799 | CRISIL AAA 3 337.59 7.03% 2 EI%BHIZSST";'ii::;CE ;ﬁ‘e’gff iggf ggﬁz& gﬁgﬁf& g; Zg;g; 3;%’
41  |Power Grid Corporation of India Limited** INE752E07LT4 _ |CRISIL AAA 10 106.03 221% 0 Ip G 'dgC on of India Limited™ INE752E07LT4  |CRISIL AAA s 795'20 7'290/0
42 |Rural Electrification Corporation Limited** INE020B08823_ |CRISILAAA 10 102.95 2.14% ower rid Corporation of India Linute - L7
Total 3 387‘52 70 56“/ 11 |ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 25 251.63 2.31%
o — =020 12 [IDFC Bank Limited** INE092T08964 ICRAAAA 10 102.06 0.94%
Unlisted 13 |LIC Housing Finance Limited** INE115A07KCO  [CRISIL AAA 10 101.01 0.93%
0,
43 |KKR India Financial Services Private Limited** _|INE32IN07129__|CRISIL AAT 3 386.86 8.06% Total 1085473 99.52%
0,
LGEL LD 8860 MONEY MARKET INSTRUMENTS
MONEY MARKET INSTRUMENTS 14 |CBLO/Reverse Repo Investments 55.98 0.51%
0,
44 |CBLO/ Reverse Repo Investments 162.94 339% Total 5598 51y
0,
izl 16294 B9 Cash & Cash Equivalent
Cash & Cash Equivalent Net Receivables/Payables (1.42) -0.03%
: Total (142) -0.03%
| 0,
T;I::a‘:“e"’ab]“/ Payables ggg - 3-1‘ 5’; GRAND TOTAL 10,909.30 100.00%
GRAND TOTAL 4,806.59 100:00%‘: Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.

Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%.

DSP BlackRock FMP - Series 204 - 37M

Close Ended Income Scheme

DSP BlackRock Dual Advantage Fund - Series 46 - 36M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
R Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Power Finance Corporation Limited** INE134E081Q5 CRISILAAA 175 1,840.51 11.54%
2 Indian Railway Finance Corporation Limited** INE053F07959 CARE AAA 175 1,781.11 11.17%
3 |Export-Import Bank of India** INES14E08FK7  [CRISIL AAA 175 1,748.83 10.97%
4 Rural Electrification Corporation Limited** INE020B08823 CRISILAAA 160 1,647.17 10.33%
5 National Bank forAgricultureand Rural Development** | INE261F08485 CRISILAAA 160 1,626.78 10.20%
6 |Housing Development Finance Corporation Limited** | INEO01IA07QB1  [CRISIL AAA 14 1,491.84 9.35%
7 |LIC Housing Finance Limited** INE115A07LD6  [CRISIL AAA 140 1,408.87 8.83%
8 |Bajaj Finance Limited** INE296A070B2  |CRISIL AAA 140 1,403.14 8.80%
9 Mahindra & Mahindra Financial Services Limited** [INE774D07QV5  |IND AAA 140 1,403.04 8.80%
10 |Power Grid Corporation of India Limited** INE752E07LT4 CRISILAAA 80 848.21 5.32%
11 |ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 40 402.61 2.52%
12 [IDFC Bank Limited** INE092T08964 ICRAAAA 30 306.17 1.92%
Total 15,908.27 99.75%
MONEY MARKET INSTRUMENTS
13 |CBLO/ Reverse Repo Investments 44.98 0.28%
Total 44.98 0.28%
Cash & Cash Equivalent
Net Receivables/Payables (4.94) -0.03%
Total (4.94) -0.03%
GRAND TOTAL 15,948.32 100.00%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DERIVATIVES
1 [NIFTY 8600 Call Jun19** Index Options 38,625 903.36 17.62%
Total 903.36 17.62%
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
2 [Rural Electrification Corporation Limited** INE020B07IV4  |CRISIL AAA 50 543.75 10.61%
3 Reliance Jio Infocomm Limited** INE110L07054 CRISILAAA 50 539.73 10.53%
4 |Power Finance Corporation Limited** INE134E08IC5 CRISIL AAA 50 539.37 10.52%
5 ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 50 503.26 9.82%
6 |India Infoline Housing Finance Limited** INE477L07628 ICRAAA 40 472.76 9.22%
7 |Piramal Enterprises Limited** INE140A07187 ICRAAA 40 432.10 8.43%
8 Crompton Greaves Consumer Electricals Limited** | INE299U07015 CRISIL AA 40 430.45 8.40%
9 |Housing Development Finance Corporation Limited** [INEO0IAO7PHO  [CRISIL AAA 4 425.95 8.31%
Total 3,887.38 75.84%
MONEY MARKET INSTRUMENTS
10 [CBLO/Reverse Repo Investments 353.87 6.90%
Total 353.87 6.90%
Cash & Cash Equivalent
Net Receivables/Payables (17.98) -0.36%
Total (17.98) -0.36%
GRAND TOTAL 5,126.63 100.00%

DSP BlackRock FMP - Series 210 - 36M

Close Ended Income Scheme

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.

DSP BlackRock FMP Series 227 - 39M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Power Finance Corporation Limited** INE134E08JM2  [CRISIL AAA 170 1,710.55 11.91%
2 |[Export-Import Bank of India** INESI4EO8FD2  |CRISIL AAA 150 1,617.67 11.27%
3 Rural Electrification Corporation Limited** INE020B08948 CRISIL AAA 150 1,563.34 10.89%
4 |Small Industries Development Bank of India** INE5S56F08]JD2 CARE AAA 150 1,507.92 10.50%
5 Mahindra & Mahindra Financial Services Limited** |INE774D07RX9  [IND AAA 150 1,505.85 10.49%
6 |L & T Finance Limited** INE027E07634 CARE AAA 60 1,501.16 10.46%
7 |Indian Railway Finance Corporation Limited** INEO53F07AK6  [CRISIL AAA 135 1,369.52 9.54%
8 ICICI Home Finance Company Limited** INE071G08940 ICRAAAA 240 1,206.35 8.40%
9  |LIC Housing Finance Limited** INE115A07JK5  |CRISIL AAA 100 1,082.75 7.54%
10 |LIC Housing Finance Limited** INE115A07JG3  [CRISIL AAA 50 508.14 3.54%
Total 13,573.25 94.54%
MONEY MARKET INSTRUMENTS
11 |CBLO/Reverse Repo Investments 645.77 4.50%
Total 645.77 4.50%
Cash & Cash Equivalent
Net Receivables/Payables 137.31 0.96%
Total 137.31 0.96%
GRAND TOTAL 14,356.32 100.00%

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
( Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Indian Railway Finance Corporation Limited** INE053F07959 CARE AAA 60 610.67 10.50%
2 |LIC Housing Finance Limited** INE115A07LD6  |CRISIL AAA 60 603.80 10.38%
3 Housing Development Finance Corporation Limited** INEO01A07QB1  [CRISIL AAA 5 532.80 9.16%
4 Power Finance Corporation Limited** INE134E08IQ5 CRISIL AAA 50 525.86 9.04%
5 |Rural Electrification Corporation Limited** INE020B08823 CRISIL AAA 50 514.74 8.85%
6 |National Bank for Agriculture and Rural Development**  [INE261F08485 CRISIL AAA 50 508.37 8.74%
7 |Bajaj Finance Limited** INE296A070B2  [CRISIL AAA 50 501.12 8.62%
8  |Export-Import Bank of India** INES14E08FK7  |CRISIL AAA 50 499.67 8.59%
9  |ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 15 150.98 2.60%
Total 4,448.00 76.48%
Unlisted
10  [Tata Sons Limited** INE895D08741 CRISIL AAA 50 529.81 9.11%
Total 529.81 9.11%
CENTRAL GOVERNMENT SECURITIES
11 [8.39% Rajasthan SDL 15032020 IN2920150298 SOV 795,000 812.61 13.97%
Total 812.61 13.97%
MONEY MARKET INSTRUMENTS
12 |CBLO/Reverse Repo Investments 23.99 0.41%
Total 23.99 0.41%
Cash & Cash Equivalent
Net Receivables/Payables 1.24 0.03%
Total 1.24 0.03%
GRAND TOTAL 5,815.66 100.00%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock A.C.E. Fund (Analyst’s Conviction Equalized) — Series 1

Multi Cap Fund - A close ended equity scheme investing across large cap, mid cap and small cap stocks

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock FMP Series 218 - 40M

Close Ended Income Scheme

Market value % to Net No. Name of Instrument Market value
R Lakhs) Assets (X Lakhs)
EQUITY & EQUITY RELATED DEBT INSTRUMENTS
Listed / awaiting listing on the stock exchanges BOND & NCD's
1 Bharat Petroleum Corporation Limited INE029A01011 Petroleum Products 541,210 2,313.40 4.03% Listed / awaiting listing on the stock exchanges
2 Hindustan Petroleum Corporation Limited INE094A01015 Petroleum Products 668,775 2,306.27 4.01% 1 Power Finance Corporation Limited** INE134E08ID3 CRISIL AAA 29 314.71 11.34%
3 |GAIL (India) Limited _|INEI29A01019  |Gas 554,904 1,823.14 3.17% 2 |HDB Financial Services Limited** INE756107BL4 __|CARE AAA 30 312.25 11.25%
4 Mahindra & Mahfndra Financial Services Limited |INE774D01024 Finance 336,655 1,559.55 2.71% 3 National Bank for Agricultureand Rural Development** [ INE261F08907 CRISILAAA 30 311.56 11.23%
5 {HDFC Bank Limited ___|INE040A01026 | Banks 80,968 1,527.14 2.66% 4__[Power Grid Corporation of India Limited** INE752E07NN3 _|CRISILAAA 28 305.85 11.02%
6 ICICI LombardQengrallnsuranceCompanylelted INE765G01017 Finance 191,726 1,522.02 2.65% 3 Small Industrics Development Bank of India*™* INES56F08JAS CARE AAA 30 304.97 10.99%
7 IndusInd Bank Limited INE095A01012 Banks 84,108 1,511.21 2.63% - " -
— — - 6 |LIC Housing Finance Limited** INE115A07MT0 |CARE AAA 30 303.87 10.95%
8 Bajaj Finserv Limited INE918101018 Finance 28,749 1,486.77 2.59% 7 Rural Electrification C ion Limited™* INE020B03955 CRISIL AAA 8 291.92 10.52%
9 |Bajaj Finance Limited INE296A01024__|Finance 83,691 1,479.28 2.57% ural Flectrification Corporation Limite : 220
10 |State Bank of India INE062A01020 Banks 581,038 1,452.01 2.53% 8 BaJaJl Housing Finance Limited** S INE377Y07029 CRISIL AAA 27 273.78 9.87%
11 |Kotak Mahindra Bank Limited INE237A01028 Banks 137,098 1436.51 2.50% 9 Housing & Urban Development Corporation Limited** | INE031A08525 IND AAA 14 143.84 5.18%
12 |Edelweiss Financial Services Limited INE532F01054 __|Finance 600,922 1,431.40 2.49% Total 2,562.75 92.35%
13 [HCL Technologies Limited INE860A01027 Software 146,738 1,421.30 2.47%
14 |L&T Finance Holdings Limited INE498L01015 Finance 901,163 1,415.73 2.46% Unlisted
15 [Tech Mahindra Limited INE669C01036 Software 220,580 1,408.84 2.45% 10 [Tata Sons Limited** INE895D08741 CRISILAAA 20 211.93 7.64%
16 |Tata Consultancy Services Limited INE467B01029 Software 49,142 1,400.13 2.44% Total 211.93 7.64%
17 |The Federal Bank Limited INE171A01029 Banks 1,564,631 1,395.65 2.43%
18 [ICICI Bank Limited INE090A01021 _ |Banks 501,245 1,395.22 2.43% Cash & Cash Equivalent
19 [Infosys Limited INE009A01021 Software 121,674 1,377.11 2.40% Net Receivables/Payables 0.03 0.01%
20  |Nestle India Limited INE239A01016 Consumer Non Durables 16,742 1,373.44 2.39% Total 0.03 0.01%
21 Britanpia{ Industries Limited INE216A01022 Consumer Non Durables 26,749 1,329.59 2.3 12/0 GRAND TOTAL 2,774.70 100.00%
;g }Iv(;nl;ll:‘lslileyglennans Timited igg };gﬁg} 8?15 ﬁz:;llli?ger Non Durables 42?::3; ll’éﬁg? i 1141‘02 Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
24  |Divi's Laboratories Limited INE361B01024 Pharmaceuticals 85,192 928.76 1.62%
25  |IPCA Laboratories Limited INES71A01020 Pharmaceuticals 136,839 897.18 1.56%
26  [SRF Limited INE647A01010 Textile Products 41,523 811.84 1.41% .
27 |Exide Industrics Limited INE302A01020 | Auto Ancillaries 361,322 805.21 1.40% DSP BlackRock FMP Series 219 - 40M
28 |Zee Entertainment Enterprises Limited INE256A01028  [Media & Entertainment 138,946 799.63 1.39% Close Ended Income Scheme
T . . 0,
gg f/[l;l;ti l;i;%lekg‘ll::‘llitziimited %gggggggllglzg Kls:(l)mnal Products 112:222 ;Zgg; ig;"ﬁ Sr. No. Name of Instrument Rating/Industry Quantity Market vzflue % to Net
31 [Apollo Tyres Limited INE438A01022 | Auto Ancillaries 272,204 754,14 131% & Lakhs) Assets
32 |Motherson Sumi Systems Limited INE775A01035 Auto Ancillaries 241,749 751.72 1.31%
33| Asian Paints Limited INE021A01026__| Consumer Non Durables 62,703 702.52 1.22% DEBT INSTRUMENTS
34| Vardhman Textiles Limited INES25A01012__|Textiles - Cotton 55,586 679.37 1.18% BOND & NCD's
35 |Aarti Industries Limited INE769A01020 _|Chemicals 59,116 677.94 1.18% Listed / awaiting listing on the stock exchanges
36 |Crompton Greaves Consumer Electricals Limited |[INE299U01018 [Consumer Durables 284,434 673.40 1.17% 1 |Power Finance Corporation Limited** INEI34E08JA7 _ |CRISILAAA 250 2,638.06 11.44%
37 | Alkem Laboratories Limited INE540L01014 Pharmaceuticals 33,771 671.49 1.17% 2 National Bank forAgricultureand Rural Development** | INE26 1F08907 CRISILAAA 250 2,596.31 11.26%
38 |Tata Steel Limited INE081A01012 Ferrous Metals 117,131 668.88 1.16% 3 Small Industries Development Bank of India** INES56F08JAS CARE AAA 250 2,541.42 11.02%
39  |Eicher Motors Limited INE066A01013 Auto 2,332 661.65 1.15% 4 Rural Electrification Corporation Limited** INE020BOSAR7  [CRISIL AAA 250 2,541.13 11.02%
40 |PI Industries Limited INE603J01030 Pesticides 74,645 660.76 L15% 5 |Housing & Urban Development Corporation Limited** [INE031A08525  |IND AAA 236 2,424.67 10.52%
41  |Vedanta Limited INE205A01025 Non - Ferrous Metals 235,332 653.87 1.14% 6 Axis Finance Limited** INE891K07358 CRISIL AAA 200 2,029.32 8.80%
42 |Voltas Limited INE226A01021 | Construction Project 103,803 64451 1.12% 7 |Power Grid Corporation of India Limited** INE752E07NN3  [CRISIL AAA 154 1,682.18 7.30%
43 [UltraTech Cement Limited INE481GO1011 __|Cement 16,267 642.55 1.12% 8 |HDB Financial Services Limited** INE756107AZ6 | CARE AAA 155 1,559.64 6.77%
44 |Shree Cement Limited INEO70A01015 _ |Cement 3.947 639.27 1.11% 9 |Bajaj Housing Finance Limited** INE377Y07029 _|CRISILAAA 103 1,044.41 453%
45 |Dalmia Bharat Limited INE439LOI0I9__}Cement _ 21,948 63082 L10% 10__[HDB Financial Services Limited*™* INE756107BL4 __|CARE AAA 100 1,040.84 451%
46 |Dilip Buildcon Limited INE917MO1012_|Construction 62811 630.18 1.10% 11 |LIC Housing Finance Limited*™* INELISAOTMTO _|CARE AAA 90 91161 3.95%
47  |Finolex Cables Limited INE235A01022 Industrial Products 92,692 625.53 1.09% - - o o
48 |Ashok Leyland Limited INE208A01029 | Auto 414,316 602.62 1.05% 12 |LIC Housing Finance Limited** __ INELISAOTLBO 1CRISIL AAA 8 856.96 3.72%
49 |Bluc Star Limited INE472A01039 Consumer Durables 77.750 38736 1.02% 13 |Power Gr?d Corporaqon of Ind¥a L¥m}ted** INE752E07LU2  [CRISIL AAA 60 642.88 2.79%
50 |V-Guard Industries Limited INE951101027 __|Industrial Capital Goods 262,040 582.25 1.01% 14 [Power Grid Corporation of India Limited** INE7S2EOTNJL_|CRISIL AAA 30 520.57 2.26%
51 |Adani Ports and Special Economic Zone Limited |INE742F01042 | Transportation 151,877 537.80 0.94% 15 [Power Finance Corporation Limited** INE134E08ID3 _|CRISILAAA 1 10.85 0.05%
52 |Bharti Airtel Limited INE397D01024 | Telecom - Services 118,339 471.82 0.82% Total 23,040.85 99.94%
53 |Bharti Infratel Limited INE121J01017 1?::::;1?;‘*“1"'“"‘ & 139,970 470.51 0.82% VONEY MARKET INSTRUMENTS
54 [Tata Steel Limited - Partly Paid Shares IN9081A01010 Ferrous Metals 8,078 11.35 0.02% 16 |CBLO /Reverse Repo Investments 13.00 0.06%
Total 55,219.21 96.08% Total 13.00 0.06%
DERIVATIVES Cash & Cash Equivalent
55 |[NIFTY 10100 Put Dec20** Index Options 587,625 1,316.94 3.16% Net Receivables/Payables 039 ¥
Total 1,816.94 3.16% Total 039 ¥
GRAND TOTAL 23,054.24 100.00%
3 ?&%ﬁﬁgﬁ?ﬁi Tp:is‘/::}x::gNTs 35979 097% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%.
Total 559.79 0.97%
Cash & Cash Equivalent
Net Receivables/Payables (124.36) 021% DSP BlackRock FMP Series 217 - 40M
Total (124.36) -0.21% Close Ended Income Scheme
GRAND TOTAL 57.471.57 100.00% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. Z Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
DSP BlackRock A.C.E. Fund (Analyst's Conviction Equalized) - Series 2 B
Multi Cap Fund - A close ended equity scheme investing across large cap, mid cap and small cap stocks 1 Power Finance Corporation Limited™* INE134E03ID3 |CRISIL AAA 120 1302.25 1030%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 2 P(')w'er Grid Corporation of India INE752E07NN3 | CRISIL AAA 118 1,288.95 10.20%
 Lakhs) Assets Limited**
3 HDB Financial Services Limited** INE756107BL4 |CARE AAA 120 1,249.01 9.88%
EQUITY & EQUITY RELATED 4 National Bank for Agriculture and Rural - \y\ip)¢1r08907 |CRISIL AAA 120 1,246.23 9.86%
Listed / awaiting listing on the stock exchanges Development**
1 [Bharat Petroleum Corporation Limited INE029A01011  [Petroleum Products 79,159 338.37 4.39% 5 Smgll Industries Development Bank of INE556F08JA8 |CARE AAA 120 1.219.88 9.65%
2 |Hindustan Petroleum Corporation Limited INE094A01015__|Petroleum Products 96,236 331.87 431% India** __ i
3 GAIL (India) Limited INE129A01019 Gas 74,018 243.19 3.16% 6 Bajaj Housing Finance Limited** INE377Y07029 |[CRISILAAA 120 1,216.79 9.63%
4 [Mahindra & Mahindra Financial Services Limited |INE774D01024 | Finance 44,540 206.33 2.68% 7 Rural Electrification Corporation Limited** [INE020B08955 |CRISIL AAA 110 1,146.84 9.07%
5 ICICI Lombard General Insurance Company Limited | INE765G01017 Finance 25,535 202.71 2.63% 8 Axis Finance Limited** INE891K07325 |CRISIL AAA 110 1,116.96 8.84%
6 |Bajaj Finance Limited INE296A01024 _ [Finance 11369 200.95 2.61% 9 Reliance Utilities and Power Private INE936D07117 |CRISIL AAA 100 1.034.47 8.18%
7 |IndusInd Bank Limited INE095A01012  |Banks 11,158 200.48 2.60% Limited** -
8 Bajaj Finserv Limited INE918I01018 Finance 3,804 196.73 2.55% 10 LIC Housing Finance Limited** INE115A07MR4 [CRISIL AAA 100 996.90 7.89%
9  |HDFC Bank Limited INE040A01026  [Banks 10,352 195.25 2.53% 11 NTPC Limited** INE733E07JZS _|CRISIL AAA 50 514.73 4.07%
10 |Edelweiss Financial Services Limited INES532F01054 Finance 80,251 191.16 2.48% 12 Axis Finance Limited** INE891K07358 [CRISILAAA 30 304.40 2.41%
11 Tech Mahindra Limited INE669C01036 Software 29,686 189.60 2.46% Total 12,637.40 99.98%
12 |HCL Technologies Limited INE860A01027 Software 19,540 189.26 2.46%
13 |ICICI Bank Limited INE090A01021 _ |Banks 67,524 187.95 2.44% Cash & Cash Equivalent
14_|Statc Bank of India INE062A01020 _|Banks 75,074 187.61 2.44% Net Receivables/Payables 210 0.02%
15 |L&T Finance Holdings Limited INE498L01015 _|Finance 119,089 187.09 2.43% Total 210 0.02%
16 |Kotak Mahindra Bank .L1m1t§d . INE237A01028 Banks 17,811 186.62 2.422& GRAND TOTAL 12,639.51 100.00%
}; %‘lt: Fce‘;ﬁﬁ‘aB‘;;yksL‘mf:; Limited {gg‘:gﬁgigﬁg EZK are 20;’3‘?3 }g‘l‘;g 5;202’ Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations, 2 Market valu includes accrued inferest
19 |Infosys Limited INE009A01021 Software 15,989 180.96 2.35%
20  [Nestle India Limited INE239A01016 Consumer Non Durables 2,201 180.56 2.34%
21  |[Britannia Industries Limited INE216A01022 Consumer Non Durables 3,491 173.52 2.25% R
22| Avenue Supermarts Limited INEI92R0101] _|Retailing 12,611 167.07 2.17% DSP BlackRock FMP Series 220 - 40M
23 |ITC Limited INE154A01025 Consumer Non Durables 63,240 161.58 2.10% Close Ended Income Scheme
24 |Divi's Laboratories Limited INE361B01024 __|Pharmaceuticals 12,116 132.09 1.71% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
25 |IPCA Laboratories Limited INE571A01020 Pharmaceuticals 18,518 121.41 1.58% (Z Lakhs) Assets
26  |SRF Limited INE647A01010 Textile Products 5,440 106.36 1.38%
27 | Alkem Laboratories Limited INE540L01014  [Pharmaceuticals 5,349 106.36 1.38% DEBT INSTRUMENTS
28 |Exide Industries Limited INE302A01020 Auto Ancillaries 47,484 105.82 1.37% BOND & NCD's
29 | Apollo Tyres Limited i _ INE438A01022  [Auto Ancillaries 38,174 105.76 1.372& Listed / awaiting listing on the stock exchanges
30 Crompton Grgaveg Copsymer Electricals Limited |INE299U01018  |Consumer Durables 44,462 105.26 1.37% 1 NTPC Limited** INE733E07KB4 | CRISIL AAA 190 2.058.24 8.79%
31  [Maruti Suzuki India Limited INE585B01010 Auto 1,150 101.90 1.32% - - - - —
- - — - - 2 Indian Railway Finance Corporation Limited** INEO53F07AK6  [CRISILAAA 200 2,028.93 8.67%
32 |Zee Entertainment Enterprises Limited INE256A01028 Media & Entertainment 17,650 101.58 1.32% 3 Rural Electrification C ion Limited™* INE020B0SAO4 |CRISIL AAA 200 200787 3.66%
33 |Motherson Sumi Systems Limited INE775A01035__|Auto Ancillaries 31,765 98.77 1.28% ural Elcctrification Corporation Limited™ AL, -06%
34 |Bharat Forge Limited INE465A01025 Tndustrial Products 13,677 95.69 124% 4 Housmg&.Urban Develop_mem_Co_rporatlon Limited** [INE031A08566  |ICRAAAA 200 2,024.73 8.65%
35 |PI Industries Limited INE603J01030 Pesticides 10,726 94.95 1.23% 5 Power Finance Corporation Limited** INE134E08JK6 CRISILAAA 200 2,024.27 8.65%
36 |Dalmia Bharat Limited INE439L01019 Cement 3,234 92.95 1.21% 6 Axis Finance Limited** INE891K07382 CRISIL AAA 200 2,022.69 8.64%
37 | Asian Paints Limited INE021A01026 _|Consumer Non Durables 8,126 91.04 1.18% 7 |Bajaj Housing Finance Limited** INE377Y07037 _ |CRISIL AAA 200 2,017.45 8.62%
38 |Aarti Industries Limited INE769A01020 Chemicals 7,778 89.20 1.16% 8 Kotak Mahindra Prime Limited** INE916DA7PO3  [CRISIL AAA 258 2,014.63 8.61%
39 |Shree Cement Limited INE070A01015 Cement 548 88.76 1.15% 9  |LIC Housing Finance Limited** INE115A07MR4  [CRISIL AAA 200 1,993.80 8.52%
40  [Vardhman Textiles Limited INE825A01012 Textiles - Cotton 7,194 87.93 1.14% 10 |Export-Import Bank of India** INES14E08FD2  [CRISIL AAA 180 1,941.20 8.29%
41 |UltraTech Cement Limited INE481G01011 __ |Cement 2,191 86.54 1.12% 11 |National Bank forAgricultureand Rural Development** [INE261F08907  |CRISIL AAA 110 1,142.37 4.88%
42 |Dilip Buildcon Limited INE917M01012 | Construction 8,508 85.36 L.11% 12 [Power Grid Corporation of India Limited** INE752E07MN5  |CRISIL AAA 100 1,093.35 4.67%
43 |Tata Steel Limited INE081A01012 _|Ferrous Metals 14,799 84.51 1.10% 13 [Small Industries Development Bank of India**  [INE556F08JA8  [CARE AAA 100 1,016.57 4.34%
44 Eicher Motors Limited INE066A01013 Auto 287 81.43 1.06% Total 23,406.10 99.99%,
45  |Ashok Leyland Limited INE208A01029 Auto 55,389 80.56 1.05%
46  |Finolex Caples Limited INE235A01022 Industrial .Produc‘ts 11,870 80.10 1.04% MONEY MARKET INSTRUMENTS
47 | Voltas Limited INE226A01021 Construction Project 12,868 79.90 1.04% 14 |CBLO/ Reverse Repo Investments 500 0.02%
48 | V-Guard Industries Limited INE951101027 Industrial Capital Goods 35,046 71.87 1.01% Total 5' m 0 '02%
49  |Blue Star Limited INE472A01039 Consumer Durables 10,305 77.85 1.01% . -
50 | Adani Ports and Special Economic Zone Limited [INE742F01042 Transportation 21,475 76.04 0.99% -
51| Vedanta Limited INE205A01025__|Non - Ferrous Metals 26,649 74.04 0.96% ga“l'{ & C“Skfll E/‘i)“‘“‘;f“‘ = _
52 |Bharti Infratel Limited INE121j01017 | elecom - Equipment & 19,195 6452 0.84% Te; lecewa B 0.07 *
Accessories otal 2
53 |Bharti Airtel Limited INE397D01024 | Telecom - Services 15,466 61.66 0.80% GRAND TOTAL 23,411.16 100.01%
Total 7,401.16 96.07% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest. 3 * Less than 0.01%.
DERIVATIVES
54 [NIFTY 10200 Put Jun21** Index Options 78,825 247.16 3.21%
Total 247.16 3.21%
MONEY MARKET INSTRUMENTS
55 |CBLO/Reverse Repo Investments 64.98 0.84%
Total 64.98 0.84%
Cash & Cash Equivalent
Net Receivables/Payables (9.38) -0.12%
Total (9.38) 0.2%
GRAND TOTAL 7,703.91 100.00%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018

(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )
M U T U A L F U N D MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —400021.

DSP BlackRock FMP Series 221 - 40M
Close Ended Income Scheme
Sr. No. Name of Instrument i y ity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Power Grid Corporation of India Limited** INE752E07MY2  [CRISIL AAA 250 2,662.79 11.23%
2 |Indian Railway Finance Corporation Limited** INE053F07AK6  [CRISIL AAA 250 2,536.16 10.70%
3 [Power Finance Corporation Limited** INE134E08JK6  |CRISIL AAA 250 2,530.34 10.68%
4 |Kotak Mahindra Prime Limited** INE916DA7PO3  |CRISIL AAA 300 2,342.59 9.88%
5 Axis Finance Limited** INE891K07382 CRISIL AAA 230 2,326.09 9.81%
6 Bajaj Housing Finance Limited** INE377Y07037 CRISILAAA 230 2,320.07 9.79%
7 |LIC Housing Finance Limited** INE115A07MR4  [CRISIL AAA 230 2,292.86 9.67%
8 |Rural Electrification Corporation Limited** INE020B08AO4  |CRISIL AAA 200 2,027.87 8.56%
9 Housing & Urban Development Corporation Limited** | INE031A08566 ICRAAAA 200 2,024.73 8.54%
10 [National Bank forAgricultureand Rural Development** | INE261F08907 CRISIL AAA 140 1,453.93 6.13%
11 |Small Industries Development Bank of India** INES56F081V6 CARE AAA 110 1,095.93 4.62%
Total 23,613.36 99.61%
MONEY MARKET INSTRUMENTS
12 [CBLO/Reverse Repo Investments 90.97 0.38%
Total 90.97 0.38%
Cash & Cash Equivalent
Net Receivables/Payables (1.43) 0.01%
Total (1.43) 0.01%
GRAND TOTAL 23,702.90 100.00%
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations. 2 Market value includes accrued interest.
DETAILS OF INVESTMENTS IN DERIVATIVE INSTRUMENTS
Hedging Positions through Futures as on 31 March, 2018 :
S Underlying Long / Short Futures Price when purchased Current price of the contract Margin maintained in Rs. Lakhs Total % of existing assets hedged through futures
DSP BlackRock Arbitrage Fund Adani Power Limited Short 24.54 23.90 207.71 00.00%
DSP BlackRock Arbitrage Fund Aurobindo Pharma Limited Short 563.65 560.85 10.09 00.00%
DSP BlackRock Arbitrage Fund Bajaj Auto Limited Short 2.791.61 2.760.75 18.92 00.00%
DSP BlackRock Arbitrage Fund Bank of Baroda Short 146.52 142.65 26.32 00.00%
DSP BlackRock Arbitrage Fund BEML Limited Short 1,047.27 1,049.30 91.83 00.00%
DSP BlackRock Arbitrage Fund Bharat Electronics Limited Short 142.04 142.15 7.02 00.00%
DSP BlackRock Arbitrage Fun Bharat Financial Inclusion Limited Short 1,100.46 1,102.70 20.62 00.00%
DSP BlackRock Arbitrage Fund Bharti Airtel Limited Short 409.23 400.05 150.59 00.00%
DSP BlackRock Arbitrage Fund Castrol India Limited Short 201.70 201.50 10.55 00.00%
DSP BlackRock Arbitrage Fun CEAT Limite Short 1.511.10 1.510.55 64.29 00.00%
DSP BlackRock Arbitrage Fund CESC Limited Short 971.72 969.65 118.30 00.00%
DSP BlackRock Arbitrage Fund CG Power and Industrial Solutions Limited Short 76.10 77.75 1631 00.00%
DSP BlackRock Arbitrage Fun Dewan Housing Finance Corporation Limited Short 520.95 513.25 167.28 00.00%
DSP BlackRock Arbitrage Fund DLF Limited Short 209.08 202.45 153.69 00.00%
DSP BlackRock Arbitrage Fund Equitas Holdings Limited Short 146.61 144.60 30.63 00.00%
DSP BlackRock Arbitrage Fun Grasim Industries Limited Short 1.062.42 1.055.95 124.40 00.00%
DSP BlackRock Arbitrage Fund Hindustan Petroleum Corporation Limited Short 349.6l 345.70 1.36 00.00%
DSP BlackRock Arbitrage Fund Housing Development Finance Corporation Limited Short 1,828.19 1,834.55 52.59 00.00%.
DSP BlackRock Arbitrage Fun CICI Bank Limited Short 286.5 279.75 1.92 00.00%
DSP BlackRock Arbitrage Fund CICI Prudential Life Insurance Company Limited Short 391.22 390.25 51.92 .00%
DSP BlackRock Arbitrage Fund DFC Bank Limited Short 48.57 47.70 110.87 00.00%
DSP BlackRock Arbitrage Fun ndiabulls Housing Finance Limited Short 1.241.68 1,243.00 160.61 .00%
DSP BlackRock Arbitrage Fund TC Limited Short 260.47 256.90 16.1 .00%
DSP BlackRock Arbitrage Fund aiprakash Associates Limited Short 17.51 19.05 47.83 00.00%
DSP BlackRock Arbitrage Fun indal Steel & Power Limited Short 225.25 220.15 95.88 .00%
DSP BlackRock Arbitrage Fund SW Steel Limited Short 295.59 289.60 5421 .00%
DSP BlackRock Arbitrage Fund ubilant Foodworks Limited Short 2.368.96 2.334.95 164.40 00.00%
DSP BlackRock Arbitrage Fun Kotak Mahindra Bank Limited Short 1.058.10 1.053.60 34.67 .00%
DSP BlackRock Arbitrage Fund L&T Finance Holdings Limited Short 58.44 57.80 61.26 .00%
DSP BlackRock Arbitrage Fund anappuram Finance Limited Short 09.3 09.75 2.49 0.00%
DSP BlackRock Arbitrage Fun uthoot Finance Limited Short 407.6! 407.35 4474 .00%
DSP BlackRock Arbitrage Fund DC Limited Short 120.48 119.25 8.64 00.00%
DSP BlackRock Arbitrage Fund Oriental Bank of Commerce Short 92.05 92.10 11.1 00.00%.
DSP BlackRock Arbitrage Fun PC Jeweller Limited Short 323.22 322.10 9.84 00.00%
DSP BlackRock Arbitrage Fund Petronet LNG Limited Short 227.38 231.25 2.6 00.00%
DSP BlackRock Arbitrage Fund Punjab National Bank Short 97.78 95.90 88.15 00.00%.
DSP BlackRock Arbitrage Fund Reliance Industries Limited Short 908.42 887.15 57.49 00.00%
DSP BlackRock Arbitrage Fund Reliance Infrastructure Limited Short 456. 427.75 6.01 00.00%
DSP BlackRock Arbitrage Fund Rural Electrification Corporation Limited Short 125.2 125.35 5.90 00.00%.
DSP BlackRock Arbitrage Fund Shriram Transport Finance Company Limited Short 1.456.68 1.444.80 48.72 00.00%
DSP BlackRock Arbitrage Fund SRF Limited Short 1,996.81 1.958.85 20.80 00.00%
DSP BlackRock Arbitrage Fund State Bank of India Short 253.08 251.20 41.23 00.00%.
DSP BlackRock Arbitrage Fund Steel Authority of India Limited Short 72.52 70.65 72.5 00.00%
DSP BlackRock Arbitrage Fund Sun Pharmaceutical Industries Limited Short 502.86 497.45 334 00.00%
DSP BlackRock Arbitrage Fund Tata Motors Limited Short 334.90 328.20 116.7 00.00%.
DSP BlackRock Arbitrage Fund Tata Steel Limited Short 576.76 573.45 21.33 00.00%
DSP BlackRock Arbitrage Fund The Karnataka Bank Limited Short 121.10 115.60 37.61 00.00%
DSP BlackRock Arbitrage Fund The South Indian Bank Limited Short 23.25 23.00 37.28 00.00%.
DSP BlackRock Arbitrage Fund Wockhardt Limited Short 739.66 730.20 63.75 00.00%
DSP BlackRock Arbitrage Fund Yes Bank Limited Short 303.09 306.80 6.70 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Apollo Tyres Limited Short 273.41 273.80 90.16 58.77%
DSP BlackRock Dynamic Asset Allocation Fund Aurobindo Pharma Limited Short 562.18 560.85 482.66 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Bajaj Auto Limited Short 2.784.49 2.760.75 4.30 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Bank of Baroda Short 143.32 142.65 62.63 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Bharat Electronics Limited Short 144.80 142.15 20.19 37.78%
DSP BlackRock Dynamic Asset Allocation Fund Bharat Financial Inclusion Limited Short 1,101.39 1.102.70 39.87 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Bharti Airtel Limited Short 404.45 400.05 18.28 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Cadila Healthcare Limited Short 380.55 379.50 2.27 00.00%
DSP BlackRock Dynamic Asset Allocation Fun Capital First Limited Short 619.77 620.35 61.27 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Castrol India Limited Short 201.05 201.50 0.70 00.00%
DSP BlackRock Dynamic Asset Allocation Fund CEAT Limited Short 1.509.07 1.510.55 13.83 00.00%
DSP BlackRock Dynamic Asset Allocation Fun Century Textiles & Industries Limited Short 1.163.65 1,146.35 21.22 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Cipla Limited Short 540.24 544.55 71.66 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Dewan Housing Finance Corporation Limited Short 501.64 513.25 606.61 00.00%
DSP BlackRock Dynamic Asset Allocation Fun DLF Limite: Short 208.87 202.45 144.08 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Dr. Reddy’s Laboratories Limited Short 2.096.12 2.093.00 391 16.64%
DSP BlackRock Dynamic Asset Allocation Fund Equitas Holdings Limited Short 144.40 144.60 0.58 00.00%
DSP BlackRock Dynamic Asset Allocation Fun Glenmark Pharmaceuticals Limited Short 532.80 528.75 8.90 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Grasim Industries Limited Short 1.088.94 1.055.95 53.31 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Hero MotoCorp Limited Short 3.478.03 3.528.95 5277 00.00%
DSP BlackRock Dynamic Asset Allocation Fun Hindustan Petroleum Corporation Limited Short 345.64 345.70 23.11 24.67%
DSP BlackRock Dynamic Asset Allocation Fund CICI Bank Limited Short 285.18 279.75 75.92 48.22%
DSP BlackRock Dynamic Asset Allocation Fund DFC Limited Short 49.96 48.90 14.61 00.00%
DSP BlackRock Dynamic Asset Allocation Fun ndiabulls Housing Finance Limited Short 1.24521 1,243.00 228.82 00.00%
DSP BlackRock Dynamic Asset Allocation Fund ndian Oil Corporation Limited Short 169.34 176.70 49.01 00.00%
DSP BlackRock Dynamic Asset Allocation Fund ndraprastha Gas Limited Short 279.14 281.05 2.08 00.00%
DSP BlackRock Dynamic Asset Allocation Fun TC Limity Short 258.45 256.90 93.23 68.59%
DSP BlackRock Dynamic Asset Allocation Fund indal Steel & Power Limited Short 230.1 220.15 379.17 00.00%
DSP BlackRock Dynamic Asset Allocation Fund SW Steel Limited Short 292.6. 289.60 117.09 00.00%
DSP BlackRock Dynamic Asset Allocation Fund ubilant Foodworks Limited Short 2.339.18 233495 107.66 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Kotak Mahindra Bank Limited Short 1,060.02 1,053.60 13.66 24.72%
DSP BlackRock Dynamic Asset Allocation Fund LIC Housing Finance Limited Short 555.87 537.55 19.16 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Lupin Limite Short 755.02 740.00 79.72 00.00%
DSP BlackRock Dynamic Asset Allocation Fund ahindra & Mahindra Financial Services Limited Short 458.76 463.80 7.45 00.00%
DSP BlackRock Dynamic Asset Allocation Fund aruti Suzuki India Limited Short 8.913.69 8.905.20 5.83 5.61%
DSP BlackRock Dynamic Asset Allocation Fund otherson Sumi Systems Limited Short 312.93 312.30 124.75 80.46%
DSP BlackRock Dynamic Asset Allocation Fund tional Aluminium Company Limited Short 66.90 66.75 93.82 00.00%
DSP BlackRock Dynamic Asset Allocation Fund MDC Limited Short 20.15 119.25 96.91 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Oil & Natural Gas Corporation Limited Short 77.75 178.60 251 00.00%
DSP BlackRock Dynamic Asset Allocation Fund PC Jeweller Limited Short 326.90 322.10 137.72 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Petronet LNG Limited Short 227.24 231.25 19.08 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Power Finance Corporation Limited Short 86.59 86.10 6.62 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Power Grid Corporation of India Limited Short 194.79 194.30 81.50 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Punjab National Bank Short 98.26 95.90 271.43 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Reliance Industries Limited Short 887.48 887.15 15.48 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Rural Electrification Corporation Limited Short 124.25 125.35 4821 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Shriram Transport Finance Company Limited Short 1.455.94 1,444.80 45.48 00.00%
DSP BlackRock Dynamic Asset Allocation Fund State Bank of India Short 252.84 251.20 257.18 82.21%
DSP BlackRock Dynamic Asset Allocation Fund Steel Authority of India Limited Short 72.26 70.65 959.65 100.00%
DSP BlackRock Dynamic Asset Allocation Fund Sun Pharmaceutical Industries Limited Short 503.21 497.45 226.36 92.83%
DSP BlackRock Dynamic Asset Allocation Fund Sun TV Network Limited Short 851.35 52.15 54.50 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Tata Motors Limited Short 331.10 328.20 319.64 00.00%
DSP BlackRock Dynamic Asset Allocation Fund UPL Limited Short 744.22 732.95 168.01 00.00%
DSP BlackRock Dynamic Asset Allocation Fund Voltas Limited Short 624.56 623.95 77.84 73.77%
DSP BlackRock Dynamic Asset Allocation Fund Yes Bank Limited Short 303.54 306.80 112.63 77.05%
DSP BlackRock Equity Savings Fund Ashok Leyland Limited Short 146.63 145.80 214.27 38.77%
DSP BlackRock Equity Savings Fund Aurobindo Pharma Limited Short 562.1 560.85 201.81 00.00%
DSP BlackRock Equity Savings Fund Axis Bank Limited Short 506.03 511.30 2.30 00.00%
DSP BlackRock Equity Savings Fun Bajaj Auto Limited Short 2.789.73 2.760.75 2.58 00.00%.
DSP BlackRock Equity Savings Fund Bank of Baroda Short 142.85 142.65 110.74 00.00%
DSP BlackRock Equity Savings Fund BEML Limited Short 1,055.03 1.049.30 307.74 00.00%
DSP BlackRock Equity Savings Fun Bharat Financial Inclusion Limited Short 1,104.23 1,102.70 415.2 76.04%.
DSP BlackRock Equity Savings Fund Bharat Forge Limited Short 702.41 703.25 100.01 00.00%
DSP BlackRock Equity Savings Fund Bharti Airtel Limited Short 408.74 400.05 810.38 00.00%
DSP BlackRock Equity Savings Fund Cadila Healthcare Limited Short 388.53 379.50 2.27 00.00%
DSP BlackRock Equity Savings Fund Castrol India Limited Short 201.56 201.50 52.74 34.30%
DSP BlackRock Equity Savings Fun CEAT Limited Short 1.509.83 1.510.55 28.34 100.00%
DSP BlackRock Equity Savings Fund Century Textiles & Industries Limited Short 1,168.93 1,146.35 308.04 100.00%
DSP BlackRock Equity Savings Fund CESC Limited Short 979.64 969.65 262.74 82.05%
DSP BlackRock Equity Savings Fun Dewan Housing Finance Corporation Limited Short 522.33 513.25 303.31 00.00%
DSP BlackRock Equity Savings Fund DLF Limited Short 209.55 202.45 69.64 00.00%
DSP BlackRock Equity Savings Fund Dr. Reddy’s Laboratories Limited Short 2,097.23 2,093.00 6.52 00.00%
DSP BlackRock Equity Savings Fund Escorts Limited Short 825.13 823.55 88.08 00.00%
DSP BlackRock Equity Savings Fund Exide Industries Limited Short 224.35 223.05 99.33 00.00%
DSP BlackRock Equity Savings Fun GMR Infrastructure Limited Short 17.36 17.05 309.38 00.00%
DSP BlackRock Equity Savings Fund Grasim Industries Limited Short 1.072.51 1,055.95 76.02 00.00%
DSP BlackRock Equity Savings Fund Hindalco Industries Limited Short 204.73 214.65 1.93 00.00%
DSP BlackRock Equity Savings Fun Hindustan Petroleum Corporation Limited Short 329.85 345.70 4.08 1.53%
DSP BlackRock Equity Savings Fund CICI Bank Limited Short 284.25 279.75 257.56 00.00%
DSP BlackRock Equity Savings Fund dea Cellular Limited Short 77.45 76.40 21.19 00.00%
DSP BlackRock Equity Savings Fun DFC Limited Short 49.37 48.90 19.48 00.00%
DSP BlackRock Equity Savings Fund ndiabulls Housing Finance Limited Short 1.245.78 1.243.00 192.24 00.00%
DSP BlackRock Equity Savings Fund ndian Qil Corporation Limited Short 167.15 176.70 20.53 00.00%
DSP BlackRock Equity Savings Fun ndraprastha Gas Limited Short 281.35 281.05 99.46 00.00%
DSP BlackRock Equity Savings Fund RB Infrastructure Developers Limited Short 219.13 224.15 87.37 00.00%
DSP BlackRock Equity Savings Fund TC Limited Short 258.63 256.90 30.05 00.00%
DSP BlackRock Equity Savings Fun aiprakash Associates Limited Short 17.73 19.05 599.43 00.00%
DSP BlackRock Equity Savings Fund indal Steel & Power Limited Short 225.22 220.15 272.39 00.00%
DSP BlackRock Equity Savings Fund SW Steel Limited Short 29481 289.60 27322 0.00%
DSP BlackRock Equity Savings Fun Kaveri Seed Company Limited Short 485.83 486.10 86.38 .00%
DSP BlackRock Equity Savings Fund Kotak Mahindra Bank Limited Short 1,055.11 1.053.60 7.35 99%
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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018

(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

M U T U A L F U N D MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI —-400021.

Underlying S Margin maintained in Rs. Lakhs Total % of existing assets hedged through futures
Roc] ty Savings L&T Finance Holdings Limited 00.00%
Roc] ty Savings LIC Housing Finance Limited 00.00%
Roc ty Savings Lupin Limited 00.00%
Roc! ty Savings F ahindra & Mahindra Financial Services Limited .00%
Roc] ty Savings aruti Suzuki India Limited 88.45%
Roc ty Savings F otherson Sumi Systems Limited .00%
Roc! ty Savings NCC Limited 00.00%
Roc] ty Savings F Oil & Natural Gas Corporation Limited 00.00%
Rock Equity Savings F PC Jeweller Limited 00.00%
Roc! ty Savings Power Finance Corporation Limited 00.00%
Roc] ty Savings ower Grid Corporation of India Limited 00.00%
Rock Equity Savings Punjab National Bank 00.00%
Rock Equity Savings Fun Raymond Limited 00.00%
Rock Equity Savings Reliance Capital Limited 00.00%
Rock Equity Savings Fund Reliance Infrastructure Limited 00.00%
Rock Equity Savings Fund Rural Electrification Corporation Limited 00.00%
Rock Equity Savings Fund Steel Authority of India Limited 00.00%
Rock Equity Savings Fund Sun Pharmaceutical Industries Limited 00.
Rock Equity Savings Fund Sun TV Network Limited 3.7
lackRock Equity Savings Fund Tata Chemicals Limited 100.0!
lackRock Equity Savings Fund Tata Motors Limited 100.0
lackRock Equity Savings Fund Tata Steel Limited 34.06
lackRock Equity Savings Fund The Federal Bank Limited 00.01
lackRock Equity Savings Fund The South Indian Bank Limited 00.0
lackRock Equity Savings Fund Titan Company Limited 00.0
lackRock Equity Savings Fund Wockhardt Limited 00.01
lackRock Equity Savings Fund Yes Bank Limited 00.0

(oe] [v¥] [v5] [se] [e¥] [v+] [ve] [oe] (o] [vo] [se] (o5} [vo] [v5] [ee] [vo] [v5] (ve] [e] [v5] [s¥] (o] (=] [v5] (o] (o] (v=]

(2] [92] (72] |72] |92] (2] |72} |72] (2] (2] (72] |72] (72 (2] (72] |72} |92] (2] (72] |72] |72] (2] (72] |72] |72] 2] |2]

Hedging Positions through Interest Rate Futures as on 31 March, 2018 : Nil

For the period 01st October, 2017 to 31 March, 2018, following hedging transactions through futures have been squared off/expired : (Amount in Rs.)

Total Number of contracts where
futures were bought (Opening
Balance)
Rock Arbitrage Fund 3.30.53.28.150 3.51.78.80.516 21,25.52.367
Rock Banking & PSU Debt Fund** 23.36.98.800 23.66.85.000 29.86.200
Rock Dynamic Asset Allocation Fund 3.86.89.50.056 4.15.98.94.400 29.09.44.344
Rock Equity Savings Fund 31,05.45.95.711 31,18.25.09,953 12,79,14.242
Rock Government Securities Fund** 1.97.97.00.211 1.98.42.67.100 45.66.889
ock Strategic Bond Fund** 17.25.18.700 17.25.40.680 21,980

Total Number of contracts Total Number of contracts where  Total Number of contracts  Gross Notional Value of contracts  Gross Notional Value of contracts Net Profit/Loss value on all
where futures were bought  futures were sold (Opening Balance)  where futures were sold where futures were bought where futures were sold contracts combined

(ve] (o] [vs

X

**Hedged transactions pertains to Interest Rate Futures
Other than Hedging Positions through Futures(including Interest Rate Futures) as on 31 March, 2018: Nil

For the period 01st October, 2017 to 31 March, 2018, following non-hedging transactions through futures have been squared off/expired : (Amount in Rs.)

Total Number of contracts where
futures were bought (opening
balance)

Rock Government Securities Fund** 72.29.25.229 72.62.35.875 33.10,646
Rock Short Term Fund** 92.21.65.700 92.39.12.000 17.46.300
Rock Strategic Bond Fund** 1.17.47.77.950 1.17.77.37.300 29.59.350
Rock India T.I.G.E.R. Fund 20.25.61,096 22.34.46.479 2,08.85.384
Rock Equity Opportunities Fund (Erstwhile
Lknown as DSP BlackRock Opportunities Fund) 84,51,50,304 51,68,30,559 7,16,80.255

Total Number of contracts where Total Number of contracts where  Total Number of contracts  Gross Notional Value of contracts Gross Notional Value of contracts Net Profit/Loss value on all
futures were bought futures were sold (opening balance)  where futures were sold where futures were bought where futures were sold contracts combined

**Unhedged transactions pertains to Interest Rate Futures
Hedging Positions through Put Options as on 31 March, 2018 : Nil
For the period 01st October, 2017 to 31 March, 2018, hedging transactions through options which have been squared off/expired : Nil

Other than Hedging Positions through Options as on 31 March, 2018 : (Amount in Rs.)

Total exposure through options as a

Underlying Call/Put Number of Contracts Option Price when purchased Current Option Price
N percentage of net assets

Rock 3 Year Close Ended Equity Fun aturity Date 4-Jan-2021) TY 31/12/2020 10100
Rock Dual Advantage Fund - Series 4 9 [Y 27/06/2019 7900
Rock Dual Advantage Fund - Series 4 9 E [Y 27/06/2019 800
8
6

Rock Dual Advantage Fund - Series 4 ['Y 27/06/2019 780
Rock Dual Advantage Fund - Series 4 ['Y 27/06/2019 8600
Rock A.C.E. Fund (Analyst’s Conviction Equalized) — Series 1 IFTY 31/12/2020 10101

Rock A.C.E. Fund (Analyst’s Conviction Equalized) — Series 2 PUT NIFTY 24/06/2021 10200

lov] (o] (ve]

e period O1st October, 2017 to 31 March, 2018, following non-hedging transactions through options have been squared oft/expired : (Amount in Rs.)

Total Number of contracts entered Gross Notional Value of contracts Net Profit/Loss value on all contracts (treat
into entered into premium paid as loss)
ock Dual Advantage Fund - Ser 0 19.16.05.025 8.96.36.625
Rock Dual Advantage Fund - Ser 6 E 14.98.63.254 79.82.61
Rock Dual Advantage Fund - Ser 6 25.76.28.998 (7.22.25.748)
ock Dual Advantage Fund - Ser: 6 F 18.38.01.111 (3.65.02.096)
Rock Equity Opportunities Fund (Erstwhile known as DSP BlackRock Opportunities Fund) 4.02.00.562 2.14.89.633

Hedging Positions through swaps as on 31 March, 2018 : Nil
Note : In case of derivative transactions, end of the day position on the date of such transaction is considered as the basis to assess the nature of transaction as hedge / non-hedge

Statutory Details: DSP BlackRock Mutual Fund was set up as a Trust and the settlors/sponsors are DSP ADIKO Holdings Pvt. Ltd. & DSP HMK Holdings Pvt. Ltd. (collectively) and BlackRock Inc. (Combined liability restricted to Rs. 1 lakh). Trustee: DSP BlackRock Trustee Company Pvt. Ltd. Investment Manager: DSP BlackRock Investment
Managers Pvt. Ltd. Risk Factors: Mutual funds, like securities investments, are subject to market and other risks and there can be no assurance that the Scheme’s objectives will be achieved. As with any investment in securities, the NAV of Units issued under the Scheme can go up or down depending on the factors and forces affecting
capital markets. Past performance of the sponsor/AMC/mutual fund does not indicate the future performance of the Scheme. Investors in the Scheme are not being offered a guaranteed or assured rate of return. The names of the Schemes do not in any manner indicate the quality of the Schemes, their future prospects or returns. For investment
objectives, asset allocation, exit load structure, scheme specific risk factors and other details, please refer the Statement of Additional Information, relevant Scheme Information Document (SID) and Key Information Memorandum cum Application Forms, which are available on the website, www.dspblackrock.com, and at the ISCs/Distributors.

Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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DSP BLACKROCK DSP BlackRock Mutual Fund | MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI - 400021.

M U T U A L F U N D Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018 (Pursuant to Regulation 59A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

g o L Y DSP BlackRock Credit Risk g o ) , o b Qenall (s DSP BlackRock Regular DSP BlackRock Equity DSP BlackRock Midcap Fund
[F)SI: dB('E‘_l;tRf;:.'l‘eEk“l‘:)‘t? l‘i‘lsﬁl‘)"s'g DSP BlackRock Bond ~ DSP BlackRock  Fund (Erstwhile knownas 2 2‘; Tff‘;f“:f“ DSP BlackRock India ~ DSP BlackRock [I)l ZI: Er';‘t‘lfklf.;’e"l‘(:;“f‘:"]cs‘g’SP Savings Fund (Erstwhile  DSP BlackRock Money  Opportunities Fund (Erstwhile DSP BlackRock Short  (Erstwhile known as DSP DSP BlackRock Strategic
une Lirstwlite cnowt Fund Equity Fund DSP BlackRock Income _overnmer T.ILG.ER. Fund# Liquidity Fund "~ & wre xown 4 known as DSP BlackRock MIP Manager Fund known as DSP BlackRock Term Fund BlackRock Small and Mid Cap Bond Fund
BlackRock Balanced Fund) N ‘e Securities Fund N BlackRock Micro Cap Fund) o .
Opportunities Fund) Fund”) Opportunities Fund) Fund)
1| Portfolio Turn Over Ratio ™
- For Purchase 2 NA 042 NA A 030 NA 013 NA NA 0.82 NA. 029 NA
- For Sale .29 NA 0.38 NA. A, 033 NA. 0.17 NA. NA 0.48 NA, 0.19 N.A
2 | Average Maturity (in vears )@@, 3.61 3.36 NA. 2.63 0.80 N.A 0.19 N.A. 4.03 0.47 NA. 2.46 N.A. 8.05
3| Modified Durati Q@ 76 2.64 NA 2.03 718 NA 0.18 NA 3.06 042 NA 2.04 NA S
Total outstanding exposure to derivatives at the end of March |
4
31,2018
- Value (In Rs, Lakh) - - - - - - - - - - - - - -
- in percentage term (%) - - - - - - - - - - - - - -
5 Total NPAs provided for the Half Year of March 31, 2018 (Rs.
lakh)
6 | Total investment in foreign securitiecs/ ADR/GDR (Rs. lakh) - - - - - - - - - - - - - -
7| Total investment in illiguid sﬁmcs securities | - | | | | | | | | | | | |
- Value (In Rs, Lakh) 0,00 - 0,00 - - - - - - - - - - -
- 1n percentage terms (%) 0.00% - 0.00% - - - - - - - - - - -
8 | Net Asset Vaue (NAV) (Rs, per Unit)
- As on September 30, 2017
GR 139,464 144,697 538332 | 555107 | 35349 36,400 27.9366 28701 553115 | 562200 | 90474 92.745 12,393 388712.403.1523 29.792 61,664 35,6541 368013 22482471 1 2.311.1600 206,434 213,628 289472 | 298377 52.367 54,144 20239878 | 2.058.605
OQIP/ DV 24,964 38.522 111253 | 112459 | 60,149 75.133 6192 1.683 11.8601 | 11,9387 19.304 33374 - - 36.300 37.439 - - 1.0583158 | 1.062.8670 29.407 51.063 119158 | 11,8952 24,582 42,184 1.203.2307 | 1.402.5737
QD - - - - - - 2281 265 - - - - - - - - 13.3561 13.8603 - - - - - - - - - -
D - - - - - - 2503 250 - - - - 1.000,807111.000.8071 - - - - 04,2306 04,2306 - - - - - - 63,3053 43 8045
D - - - - - - 2541 2544 - - - - 1.001.178311.001 1817 - - - - 04,3879 04,4287 - - 10,1816 | 10,1840 - - 20,6072 20,8423
- - 109730 | 11,0654 - - 2135 2340 105514 | 105815 - - - - - - 123345 13,0490 40,1784 43,0821 - - 112614 | 112955 - - 42,4787 48,4379
3 N N N N ~ ~ N N ~ N N ~ N N N N N ~ ~ ~ ~ ~ N N N N N N
3 - - N - - N ~ N N N ~ N N N N N ~ - - - - N N N N N N -
- As on March 31, 2018
G/ GR 142,433 148,622 25.1196* | 56,9485* | 36.577* | 37,823* 28.6112*% 204827* | 54 8531* | 559784* | 94413* | 97.105* [2473 9890 [2485.3203 62.601* 64.670% 36.38]10% 37.6967* 2317.0901* | 2390,8744* 211.519*% 220.067* 29.5106% 1 30.5834* 24.605* 26.696% 2020.1235% | 2058.2645*
OIP/DV. 24274 38.754 113911* | 11.5372* | 46.308* | 62.117* 3997 00]]1* 11.7618*% | 11.8873* | 18.058* | 31.335* - - 38.011* 39.270% - - 1077.7107* ] 1084.5610* 27.142* 52.602% 12.1477* | 12.1688* 22.995% 44 173* 1200.9335* | 1402.3407*
D - - - - - - 106* 662* - - - - - - - - 13.3566* 13.9248* - - - - - - - - - -
D - - - - - - 2503* 22608% - - - - 1000.932911000,9329 - - - - 4.7259* | 1004,7930* - - - - - - 61.2753% 43.7402*
WD - - - - - - 0.3029% .3044* - - - - 1000.8958 11000.8958 - - - - 06.8680* | 1007.0627* - - 102165% 1 10.2188* - - 48.6016* 50.6682*
D - - 11.1263* | 11.2282* - - 6556% 6832* 1 10.4648* | 10.5360* - - - - - - 12.1725% 12.9519% 9.8008* | 1053 5898* - - 113876 [ 11.4311% - - 40,4884 48,2639
3 N N - N N N N - N N N N - - - - N N N N N N - - N N - N
3 N N N N N - N N - N N N - N - N N - N N N - - N - N N N
9 1 Aggregate dividend declared duning the half year (Rs, per Unit)
- Individual/HUF
/GR - - - - - - - - - - - - - - - - - - - - - - - - - - - -
D - - - - - - 050992 061681 - - - - - - - - 0.197488 0.197488 - - - - - - - - - -
D . . . . . = 172563 104302 s . . . 23.8547071 24215000 . . . = 21504711 | 74035647 . s . N s . . .
D - - - - - - 141561 162910 - - - - 24.164346] 24525606 - - - - 20.097231 [ 22708128 - - 01166601 0144212 - - - -
Mé)h - - 0.077427 | 0.087900 - - 079450 097630 - - - - - - - - 0208184 0298184 15.790374 | 18.060669 - - 0.066232 1 0.000211 - - - -
- Others
GR - - - - - - - - - - - - - - - - - - - - - - - - - - - -
OIP/ DV 1.260000 0.840000 . . 16.000000] 16.000000 . . - . 2200000 | _3.800000 . - - - . . 8560147 | 0.804934 3.300000 N - . 3.600000 - - .
QD - - - - - - 047243 057147 - - - - - - - - 0.182969 0.182969 - - - - - - - - - -
D . . = . . . 159330 180015 . . . . 271008990 22.434717 . . . - 9042010 | 22453841 s . . . . . . .
D - - - - - - 131153 150934 - - - - 223877791 22722478 - - - - 8619683 | 21.038622 - - 0.108086 | 0.133609 - - - -
MD - - 00717351 0081437 - - 073608 090471 - - - - - - - - 0276263 0276263 4629464 | 16732847 - - 0061363 1 0083579 - - - -

DSP BlackRock DSP BlackRock 10Y G-Sec DSP BlackRock 3

DSP BlackRock Savings Fund . R o U ., L Ban o T DSP BlackRock Focus Fund DSP BlackRock DSP BlackRock US DSP BlackRock DSP BlackRock DSP BlackRock oohila b ac PSP BlackRock Dual  Year Close Ended
Natural Resources DSP BlackRock DSP BlackRock DSP BlackRock (Erstwhile known as DSP World Agriculture Flexible” Equity  Banking & PSU Debt Dynamic Asset Global Allocation Fund (Erstwhile known as

DSP BlackRock Tax DSP BlackRock Top S : Advs ity
Saver Fund 100 Equity Fund (Erstwhile known as DSP and New Energy ~ World Energy Fund ~ World Gold Fund ~ World Mining Fund DSP BlackRock Constant  “>dYantage Fund Equity Fund

BlackRock Treasury Bill Fund) Fund BlackRock Focus 25 Fund) Fund Fund Fund Allocation Fund Fund Maturity 10Y G-Sec Fund) Series 29 - 40M (Maturlti\olz)il)tc 4-Jan
Unclaimed
1| Portfolio Turn Over Ratio M
- For Purchase 0.58 0.19 N.A. 0.54 A A A 0.32 A A N.A 49 A N.A A 0.12
- For Sale 0.36 0.33 N.A. 0.28 A A A 0.32 A A N.A 16 A N.A A 2.60
2 | Average Maturitv (in vears)(@(@, N.A. N.A. 0.89 N.A. A A A N.A A A 2.63 S8 A 9.72 A N.A
3 | Modified Duration (in vears)@(@. N.A. N.A. 0.82 N.A. A A A N.A A A 2.11 25 A 6.76 A N.A
Total outstanding exposure to derivatives at the end of March | | |
4
31,2018
- Value (In Rs. Lakh) - - - - - - - - - - - -39604.06 - - - 101.34
- in percentage term (%) - - - - - - - - - - - -47.58% - - - 3.14%
5 Total NPAs provided for the Half Year of March 31, 2018 (Rs. |
lakh
6 | Total investment in foreign securities/ ADR/GDR (Rs. lakh) - - - 2219.60 1739.71 20164.80 3051.05 - 2801.71 1632627 - - 2902.59 - - -
7__| Total investment in illiguid shares/securities | | | | | | | | | | | | | | | | |
- Value (In Rs. Lakh) - - - - - - - - - - - - - - - -
- in percentage terms (% - - - - - - - - - - - - - - - -
8 | Net Asset Vaue (NAV) (Rs. per Unit)
- As on September 30. 2017
LGR 44321 45.667 192.820 | 198496 | 33.0140 - 33.4026 34336 35282 12,7208 | 12.8624 | 12.4051 12,6618 0241 7.8203 21.724 22.406 157153 | 159643 | 21.0287 | 21.6747 43901 5891 14.0711 145138 | 11.4620 | 11.5972 3.6819 3.7854 11.8889 | 12.0687 14,582 14.736
D/QIP/DV 16981 32,601 22912 24874 11,6835 - 11.7035 20.768 21.288 108793 | 115982 | 101575 | 103712 7.6241 7.8203 14.794 22.406 127243 | 150524 | 167563 | 21.6747 408 6553 - - 11,4620 | 11.5972 09254 0.9403 11.8889 - 11.939 11.962
QD - - - - - - - - - - - - - - - - - - - - - 1795 1801 - - - - 0.4394 0.3737 - - - -
DD - - - - 10.0564 - 10.0400 - - - - - - - - - - - - - - 1600 1600 - - - - - - - - - -
WD - - - - - - - - - - - - - - - - - - - - - 642 2799 - - - - - - - - - -
- - - - 10.5681 - 10.5892 - - - - - - - - - - - - - - 1642 1643 | 10.7105 | 10.9875 - - 10.3265 10.3320 - - - -
- - - - - 9333 - - - - - - - - - - - - - - - - - - - - - - - - - - -
3 - - - - - 0000 - - - - - - - - - - - - - - - - - - - - - - - - - - -
- - - - - .9333 - - - - - - - - - - - - - - - - - - - - - - - - - - -
3 - - - - - 0000 - - - - - - - - - - - - - - - - - - - - - - - - - - -
- As on March 31. 2018
LGR 44.590* | 46.211* | 193.735* | 200.148%* | 34.0838* - 345271* | 33.897* | 34.964* | 12.5404* | 12.6945* | 10.8854* | 11.1382* | 7.9709* | 8.2003* 21.865% 22.632* 152119* | 15.4788%* | 21.6184* | 22.3676* 0801% | 149017* | 14.201* | 14.697* | 11.4848* | 11.6354* 3.4574% 3.5741% 12.7121%%1 12.9221**| 14.579* | 14.758%*
/QIP/DV 16.224* | 32.989* | 20.699% | 22.571* | 12.0622* - 12.0974* | 18.363* | 18.859* | 10.7251* | 11.4468* | 89131* | 9.1233* | 7.9709* | 82003* 13.394% 22.632* 12.3167* | 14.5947* | 16.1393* | 21.7845* .8553%* .8836%* - - 11.4848%* | 11.6354% . 7461%* 725% 12.6121%* - 11.936* 11.980%*
D - - - - - - - - - - - - - - - - - - - - - .3299% 3369%* - - - - 208 1%* 2146* - - - -
DD - - - - 10.0618* - 10.0456* - - - - - - - - - - - - - - 1654%* 1656%* - - - - - - - - - -
D - - - - - - - - - - - - - - - - - - - - - 2040% 2060% - - - - - - - - - -
- - - - 10.6846* - 10.7087* - - - - - - - - - - - - - - 2757* 2780* | 10.454* | 10.771* - - 10.1571% 10.1735% - - - -
. . . . - T3013% . . . . . . . . . . . . . . . . . - . . . . . . . . .
3 - - - - - 0.0000* - - - - - - - - - - - - - - - - - - - - - - - - - - -
R - - - - - 1.3013* - - - - - - - - - - - - - - - - - - - - - - - - - - -
R3 - - - - - 0.0000* - - - - - - - - - - - - - - - - - - - - - - - - - - -
9 | Aggregate dividend declared during the half vear (Rs. per Unit)
- Individual/HUF
LGR - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - -
QD - - - - - - - - - - - - - - - - - - - - - 038930 | 0.043553 - - - - - - - - - -
D - - - - 0.227785 - 0.236104 - - - - - - - - - - - - - - 142583 | 0.15160 - - - - - - - - - -
WD - - - - - - - - - - - - - - - - - - - - - 118035 | 0.14481 - - - - - - - - - -
MD - - - - 0.160271 - 0.167926 - - - - - - - - - - - - - - 006449 | 0.074104 | 0.258505 | 0.258505 - - - - - - - -
- Others
/GR - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - - -
D/QIP/DV 0.900000 - 2.500000 ] 2.700000 - - - 2.200000 | 2.300000 - - - - - - 1.600000 - - - 0.736080 | 0.394807 - - - - - - - - 0.066916 - - -
QD - - - - - - - - - - - - - - - - - - - - - :036068 | 0.040351 - - - - - - - - - -
DD - - - - 0.211039 - 0.218743 - - - - - - - - - - - - - - 132098 | 0.140462 - - - - - - - - - -
WD . . . . . . - . . . . . . . . . . . . . . 1093571 0.134166 . . . . . . . . . .
MD - - - - 0.148488 - 0.155581 - - - - - - - - - - - - - - 1061563 | 0.068656 | 0.239499 | 0.239499 - - - - - - - -

** NAV as on Maturity date, # The Infrastructure Growth and Economic Reforms Fund, * Computed NAV, G - Growth, D - Dividend, DD - Daily Dividend, WD - Weekly Dividend, QD - Quarterly Dividend, MD - Monthly Dividend, UD - Dividend Upto 3 years, UD3 - Dividend Beyond 3 years, UR - Redemption Upto 3 years, UR3 - Redemption Beyond 3 years, ” The term “Flexible” in the name of the Scheme signifies that the Investment Manager of the Underlying Fund can invest either in growth or value investment characteristic securities
placing an emphasis as the market outlook warrants, N.A. Not Applicable, ** Portfolio Turn Over Ratio is for Equity Schemes, @@ Average Maturity and Modified Duration is for Debt Schemes and for Debt portion of DSP BlackRock Regular Savings Fund and DSP BlackRock Equity & Bond Fund. “Monthly income is not assured and is subject to availability of distributable surplus
*** Scheme launched during the half year ended March 31, 2018, Pursuant to payments of dividend, the NAV of the Schemes would fall to the extent of payout and statutory levy, if any. For complete dividend history of the Schemes, please visit www.dspblackrock.com

Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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DSP BLACKROCK DSP BlackRock Mutual Fund | MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI - 400021.

M U T U A L F U N D Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2018 (Pursuant to Regulation 59A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Dual - DSP BlackRock Dual  DSP BlackRock Dual - DSP BlackRock Low Duration Fund = DSP BlackRock Dual 1, g1, o pock FMP DSP BlackRock FMP  DSP BlackRock ~ Dor biackRock Dual DSP BlackRock Dual DSP BlackRock Dual 1, gy, oy poei pyp PSP BlackRock Dual o) gy g ek FMP DSP BlackRock FMP  DSP BlackRock FMP -
Advantage Fund - Advantage Fund - Advantage Fund -  (Erstwhile known as DSP BlackRock Advantage Fund - Series

L. ) . i s Advantage Fund - Advantage Fund - Advantage Fund - . - Advantage Fund - < L. .
Series 34 - 36M Series 35 - 36M Series 36 - 36M Ultra Short Term Fund) 36M Series 192-36M - Series 195-36M  Equity Savings Fund " 5044 30m Series 45 - 38M Series 46 - 36M Series 196 -3TM g ries 49 - 42M Series 204-37M - Series 205 - 37M Series 209 - 37M

1__| Portfolio Turn Over Ratio M

- For Purchase

- For Sale
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A A A
A A A
2 | Average Maturity (in vears)(@(@ A A A
3 Al Al AL

Modified Duration (in Vears)@a@
Total outstanding exposure to derivatives at the end of March

31,2018

o =] 36| %
— PR
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- Value (In Rs, Lakh) - - - - - - - -30656.78 132317 1481.27 903.36 -

- in percentage term (%) - - - - - - - -36.30% 23.45% 24.12% 17.62% -

Total NPAs provided for the Half Year of March 31, 2018 (Rs.
lakh)

Total investment in foreign securities’ ADR/GDR (Rs. lakh)
Total inve 111l es/securities
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- Value (In Rs, Lakh)

- in percentage terms (%)

8 | Net Asset Vaue (NAV) (Rs. per Unit)

.

- As on September 30, 2017
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As on March 31, 2018
G/GR

* 2.2063* 9774%*

I

|
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e
OO

694** | 11.0196%* }1
1

8 865** | 11.1983** | 1]
7694** | 10,9196** 11

Il 679%* 12.6163% 12,7502% 12.34760* 12.5033*
0865** | 11,0083%** *

2.586 12,0186* | 12.1477* | 12,1244* | 12.238% | 11.2976* | 11.3953* 6928% | 11.7944* | 109511* | 11.0271* 7231* 1 10.7344* | 10,7020* | 10,7294* 6577*
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9 Aggregﬁge dividend declared during the half vear (Rs. per Unit)

- Individual/HUF
G/GR

084433 090355
221016 232606
201692 213343
148932 176016

0308000 | 0338000

O

0391000 | 0.086000

0700000 | 0.700000
0508000 1 0-333000

OIP /DY 0066916 | 0.066916 | 0.066916 | 0.066916 | 0.066916 | 0.066916 - -
- - (XVEYRR 003712
0204767 0215507

- - - ~ - - 0186865 0.197659 - =
- - - - - . 0137080 0163074 0391000 | 0.086000

DSP BlackRock

DSP BlackRock FMP DSP BlackRock FMP DSP BlackRock Equal (h\n':l\.({’::'(‘l;(‘)llm"?cti()ll DSP BlackRock FMP DSP BlackRock FMP DSP BlackRock DSP BlackRock FMP DSP BlackRock FMP Fu?]zl: frll“lcli‘::’osck(;\n\clclflon DSP BlackRock FMP DSP BlackRock DSP BlackRock FMP DSP BlackRock FMP DSP BlackRock FMP DSP BlackRock FMP DSP BlackRock FMP

Series 210 - 36M - Series 211 - 38M Nifty 50 Fund*** . o - Series 217 - 40M*** - Series 218 - 40M***  Arbitrage Fund*** - Series 219 - 40M*** - Series 220 - 40M*** . e mess - Series 221 - 40MFEF Liquid ETF*** - Series 222 - 3M*** - Series 223 - 39M*** - Series 224 - 39M*** - Series 226 - 39M*** - Series 227 - 39M***
N Equalized) — Series ° Equalized) — Series 2***

|

1| Portfolio Turn Over Ratio M

- For Purchase

- For Sale

2 | Average Maturity (in vears)@@
3 1 Modified Duration (in years g@fa)

Total outstanding exposure to derivatives at the end of March
31,2018

- Value (In Rs. Lakh) 1816.94
- 1n percentage term (%) - - - 3.16% - - -08.89% - - 321% - - - - - - -
Total NPAs provided for the Half Year of March 31, 2018 (Rs.

lakh)

Total investment in foreign securities/ ADR/GDR (Rs. lakh)
Total investment in 1|I1gii1a shares/securities

- Value (In Rs. Lakh)

—1n percentage terms (%)

8 | Net Asset Vaue (NAV) (Rs per Unit)
- As on September 30, 2017
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GR 639 763 3555 66
/QIP/ DV 3659 3763 3555 3600
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-As on March 31, 2018
G/GR .0247* .0486*

.0
D/OIP/DV 6247* 6486* 6112% 6353* | 9.5403* | 95613* 9.098* 9.732% 76
QoD 6247* 6486* 6112% 6353 - - - - 76
DD - -
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9 | Aggregate dividend declared during the half vear (Rs. per Unit)
- Individual/HUF
G/ GR

7630300

-

0052000 | 0.034000

0077000 [ 0.030000

7995050

=e
SO

0.052000 | 0054000
** NAV as on Maturity date, # The Infrastructure Growth and Economic Reforms Fund, * Computed NAV, G - Growth, D - Dividend, DD - Daily Dividend, WD - Weekly Dividend, QD - Quarterly Dividend, MD - Monthly Dividend, UD - Dividend Upto 3 years, UD3 - Dividend Beyond 3 years, UR - Redemption Upto 3 years, UR3 - Redemption Beyond 3 years, * The term “Flexible” in the name of the Scheme signifies that the Investment Manager of the Underlying Fund can invest either in growth or value investment characteristic securities
placing an emphasis as the market outlook warrants, N.A. Not Applicable, ** Portfolio Turn Over Ratio is for Equity Schemes, @@ Average Maturity and Modified Duration is for Debt Schemes and for Debt portion of DSP BlackRock Regular Savings Fund and DSP BlackRock Equity & Bond Fund.

**#* Scheme launched during the half year ended March 31, 2018, Pursuant to payments of dividend, the NAV of the Schemes would fall to the extent of payout and statutory levy, if any. For complete dividend history of the Schemes, please visit www.dspblackrock.com

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




