Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

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

DSP BlackRock Equity Fund DSP BlackRock Opportunities Fund (Cont'd)
Open Ended Growth Scheme Open Ended Growth Scheme
Sr. No. Name of Instrument Rating/Industry Quantity rket value % to Net Assets Sr. No. Name of Instrument Rating/Industry Quantity Market value
( Lakhs) ( Lakhs)
Gujarat State Petronet Limited INE246F01010 Gas 1,799,249 3,603.90
EQUITY & EQUITY RELATED Minda Industries Limited INE405E01023 Auto Ancillaries 430,189 3,563.04 .
Listed / awaiting listing on the stock exchanges | 33 |Bharat Electronics Limited INE263A01024 | Industrial Capital Goods 2,122,298 3,455.10 0.98%
1 |HDFC Bank Limited E040A01026 | Banks 745,787 13.466.6 5.64% 34 [Apollo Tyres Limited INE438A01022 | Auto Ancillaries 1,368,605 3.363.35 0.95%
2 |Yes Bank Limited_ £528G01027__| Banks 2,946,925 10,314.24 4.32% 35| Lupin Limited INE326A01037 | Pharmaceuticals 326,296 3,308.64 0.94%
3 Bajaj Finance Limited LI0AMO) Toanee T8 2248 D 36 [ICICI Lombard General Insurance Company Limited __|INE765G01017 | Finance 457216 3,100.08 0.88%
el ‘g‘“‘e — = onsumer 20N DUrabies L2 28370 37 | Crompton Greaves Consumer Electricals Limited INE299U01018 __| Consumer Durables 1,477,856 3,086.50 0.88%
ank Limited E090A01021 Banks 2,753,645 7,616.58 3.19% —— - - o
3 aruti Suzuki India Limited E585B01010 Auto 94.772 7561.10 317% 38 [V-Guard Industries Limited INE951101027 Industrial Capital Goods 1,678,069 3,059.12 0.87%
o — 2
7 Dalmia Bharat Limited E439L01019 Cement 760.533 6.692.70 5.80% 39 [ICICT Prudential Llfe Insurance Company Lmytcd INE726G01019 Finance 770,264 2,994.79 0.85%
3 The Federal Bank Limited E171A01029 Banks 5.654.596 6.369.90 2.67% 40 |Mahindra & Mahindra Financial Services Limited INE774D01024 Finance 679,286 2,801.04 0.79%
] State Bank of India E062A01020 Banks 2.486.650 6.312.36 2.64% 41 |KNR Constructions Limited INE634101029 Construction 1,323,523 2,743.66 0.78%
0 Shree Cements Limited E070A01015 Cement 31,311 5,817.62 2.44% 42 Havells India Limited INE176B01034 Consumer Durables 565,508 2,732.25 0.78%
1 [Tata Steel Limited E081A01012 Ferrous Metals 861,995 5,624.95 2.36% 43 |Britannia Industries Limited INE216A01022 Consumer Non Durables 61,470 2,670.41 0.76%
2 |GAIL (India) Limited E129A01019 Gas 1,303,273 5.461.37 2.29% 44 | Voltas Limited INE226A01021 Construction Project 522,709 2,645.17 0.75%
3 |Larsen & Toubro Limited E018A01030 Construction Project 458,376 5,234.88 2.19% 45 |SunTV Network Limited INE424H01027 Media & Entertainment 346,008 2,636.75 0.75%
4 |Hindustan Petroleum Corporation Limited §094A0 015 Petroleum Products 1,223,062 5,220.03 2.19% 46 | Vardhman Textiles Limited INES25A01012 Textiles - Cotton 193.469 2.586.87 0.73%
5 {V-Guard Industries Limited E951101027 1 Indusirial Capital Goods 2.834.039 5.166.45 216% 47| Somany Ceramics Limited INE355A01028 | Construction 290,602 2,493.51 0.71%
6 |Sterlite Technologies Limited _ 3089C0 029 Telecom - Equipment & Accessories 2,277,063 5,092.65 13% 28 | Shree Cements Limited INEO70A01015 Cement 13.094 243288 0.69%
7___|Housing Development Finance Corporation Limited INE001A01036 Finance 270,726 4,716.45 98% 49 |SRF Limited INE647A01010 Textile Products 156.657 541404 0.68%
8 Hindalco Industries Limited E038A01020 Non - Ferrous Metals 1,872,081 4,504.23 .89% 50 [Hind Unilover Limted INE030A01027 C Non Durabl 200772 5 356‘86 0.67"/0
9 [Bayer Cropscience Limited E462A01022 | Pesticides 04,702 4,083.27 1% industan Unilever Limi UUSUIMET . 0h Lurdbes : 20
20 [Guiarat State Petronet Limited E246F01010 | Gas 1.996.628 3.999.25 67% 51 |UhralTech Cement Limited INEABIGOLOLL | Cement 59,238 2,283.15 0.65%
21| Minda Industrics Limited E405E01023 | Auto Ancillaries 450319 3,729.77 56% 52__|Power Grid Corporation of India Limited INE752E01010 | Power 1.041.991 2.198.60 0.62%
2 Finolex Cables Limited E235A01022 Tndustrial Products 680,516 3.638.06 54% 53 |Finolex Industries Limited INE183A01016 Industrial Products 335,604 2,130.41 0.60%
23 [Havells India Limited E176B01034 Consumer Durables 763,199 3,687.40 .54% 54 |Spicejet Ltd. INE285B01017 Transportation 1,627,218 2,083.65 0.59%
24 |Eicher Motors Limited E066A01013 Auto 11,506 3.591.40 .50% 55 |Jyothy Laboratories Limited INE668F01031 Consumer Non Durables 506,543 2,049.22 0.58%
25 Bharat Petroleum Corporation Limited E029A01011 etroleum Products 760,647 3,584.93 .50% 56 [SBI Life Insurance Company Limited INE123W01016 Finance 289,103 2,023.72 0.57%
26 |Finolex Industries Limited E183A01016 ndustrial Products 546.854 3.471.43 A45% 57 | Ahluwalia Contracts (India) Limited INE758C01029 Construction 648,976 1,986.52 0.56%
27 __[Kotak Mahindra Bank Limited E237A01028 Banks 332,307 3.330.55 .39% 58 | Wim Plast Ltd. INE015B01018 Industrial Products 112,120 1,513.62 0.43%
28 ndian Oil Corporation Limited §242A0 010 Petroleum Products 824,677 3.302.83 38% 59 | Eris Lifesciences Limited INE406M01024 Pharmaceuticals 260.259 1.501.04 0.43%
29 INCC Limited £868B01028 1 Construction Project 3.978,043 3.299.79 38% 60| Colgate Palmolive (India) Limited INE259A01022 | Consumer Non Durables 138,224 1,474.50 0.42%
30 {Apollo Tyres Limited _ £438701027 L Auto Ancillaries 1.269.713 3.120.32 3% 61 [Ashoka Buildcon Limited INE442H01029 | Construction Project 757422 142168 0.40%
31 |HCL Technologies Limited E860A01027 Software 354,866 3.104.37 .30% 62 | AU Small Finance Bank Limited INE949L01017 Banks 237528 135058 0.38%
32 |Indusind Bank Limited E095A01012 Banks 184,021 3,095.60 .30% ——— — - - =220
- : g B 63 [Dilip Buildcon Limited INE917M01012 Construction 216,053 1,294.91 0.37%
33 |Asian Paints Limited E021A01026 Consumer Non Durables 266.483 3,015.79 26% i Buttdeor — — -
34 |Sadbhav Engincering Limited E226H01026 | Construction Project 996,268 2,928.53 23% 64 |Bayer Cropscience Limited INE462A01022 | Pesticides _ 32.570 1.270.20 0.36%
35  |Petronet LNG Limited E347G01014 Gas 1.258,112 2.908.75 22% 65 |IPCA Laboratories Limited INE571A01020 Pharmaceuticals 221,636 1,080.81 0.31%
36 Strides Shasun Limited E939A01011 Pharmaceutical 320,627 2.839.15 9% 66 | Allcargo Logistics Limited INE418H01029 Transportation 592,681 1,009.93 0.29%
37 |Ahluwalia Contracts (India) Limited E758C01029 Construction 886,680 2,714.13 4% 67 | Torrent Pharmaceuticals Limited INE685A01028 Pharmaceuticals 75,608 930.70 0.26%
38 FB Industries Limited E559A01017 Consumer Durables 319,149 2,303.78 .96% 68 | Satin Creditcare Network Limited INE836B01017 Finance 237411 728.97 0.21%
39  |Bharat Electronics Limited E263A01024 Industrial Capital Goods 1,413,091 2,300.51 0.96% 69 [City Online Services Ltd** INE158C01014 Telecom - Services 200,000 5.60 *
40 Hindustan Unilever Limited E030A01027 Consumer Non Durables 190,734 2,239.03 0.94% Total 331,631.80 94.08%
41 Bajaj Finserv Limited E918101018 Finance 43,062 2,219.61 0.93%
42 Kajaria Ceramics Limited E217B01036 Construction o 308,457 2,186.34 0.92% MONEY MARKET INSTRUMENTS
4 ST Industries Limited E710A01016 Consumer Non Durables 76,066 2,168.87 0.91% )
44 [Kansai Nerolac Paints Limited ES31A01024 | Consumer Non Durables 135.904 211021 0.:88% A {CBLO Revere Repn oot S S
45 KNR Constructions Limited E634101029 Construction 1,003,405 2,080.06 0.87% — -
46 |Himatsingka Seide Limited E049A01027 Textile Products 614,956 2,026.59 0.85% -
47 [INOX Leisure Limited E312H01016 | Media & Entertamment 843.070 982.48 0.83% Cash & Cash Equivalent .
48| The Ramco Cements Limited E331A01037 | Cement 275,000 904.10 0.80% Cash Margin 100.00 0.03%
49 __[ICICI Lombard General Insurance Company Limited[INE765G01017 | Finance 272385 852.76 0.78% Net Receivables/Payables (89.52) -0.03%
50 |Bharat Financial Inclusion Limited E180K01011 Finance 92,84 827.70 0.77% Total 10.48 *
51 |Colgate Palmolive (India) Limited E259A01022 Consumer Non Durables 62,748 736.11 0.73% GRAND TOTAL 352,522.12 100.00%
52 |SRF Limited E647A01010 | Textile Products 00.694 551.80 0.65% 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
53 Sun Pharmaceutical Industries Limited E044A01036 Pharmaceuticals 294,844 ,483.80 0.62%
54 |Sun TV Network Limited E424H01027 edia & Entertainment 185,10 410.62 0.59%
55  |Punjab National Bank E160A01022 Banks 1,022,608 319.68 0.55% .
56 [SBI Life Insurance Company Limited ~ E123W01016 | Finance 182,839 279.87 0.54% DSP BlackRock India T.I.G.E.R. Fund
57__|Satin Creditcare Network Limited E836B0I017 | Finance 405,288 244.44 0.52% (The Infrastructure Growth and Economic Reforms Fund)
58 [Sharda Cropchem Limited E221J01015 Pesticides 276,556 22431 0.51% Open Ended Diversified Equity Scheme
59 [Lupin Limited E326A01037 harmaceuticals 9,041 207.08 0.51% _ i
60 Dilip Buildcon Limited E917M01012 Construction 4827 107.76 0.46% Sr. No. Name of Instrument Quantity Market value % to Net
61 Eris Lifesciences Limited E406M01024 harmaceuticals 0,808 985.14 0.41% T Lakhs) Assets
62 [Union Bank of India E692A01016 Banks 70,125 975.36 0.41%
63 |Divi's Laboratories Limited E361B01024 harmaceuticals 55,746 477.05 0.20% EQUITY & EQUITY RELATED
Total 230,574.22 96.56% Listed / awaiting listing on the stock exchanges
1 Larsen & Toubro Limited E018A01030 Construction Project 880,903 10,060.35 6.68%
Unlisted 2 HDFC Bank Limited E040A01026 Banks 521,963 9.425.09 .26%
64 [SIP Technologies & Export Limited** INE468B01019 Software 122,549 - * 3 CICI Bank Limited E090A01021 Banks 2.493.810 6.397.88 4.58%
65 Magnasound (India) Limited** Media & Entertainment 25.000 - * 4 Tata Steel Limited E081A01012 Ferrous Metals 1,015,885 6,629.16 4.40%
Total - * 5 [State Bank of India E062A01020 Banks 2,571,38 6,527.47 4.33%
6 [Yes Bank Limited E528G01027 Banks 1,713,194 5,996.18 3.98%
MONEY MARKET INSTRUMENTS 7 Kalpataru Power Transmission Limited E220B01022 Power 1,158,793 4,265.52 2.83%
66 |CBLO /Reverse Repo Investments 6,140.10 2.57% 8  |GAIL (India) Limited E129A01019 Gas 972,943 4,077.12 2.711%
Total 6,140.10 2.57% 9 Edelweiss Financial Services Limited E532F01054 Finance 367,728 3.670.98 2.44%
0 [Ashoka Buildcon Limited E442H01029 Construction Project 853,759 347951 231%
Cash & Cash Equivalent 1 |Techno Electric & Engineering Company Limited E286K01024 Construction Project 062,788 3.462.03 2.30%
Net Receivables/Payables 2,089.03 0.87% 2 [Vedanta Limited E205A01025 Non - Ferrous Metals 028,166 3.231.01 2.15%
Total 2,089.03 0.87% 3 Sadbhav Engineering Limited E226H01026 Construction Project 073,241 3.154.79 2.09%
GRAND TOTAL 238,803.35 100.00% 4 [IndusInd Bank Limited E095A01012 Banks 184,340 3,100.97 2.06%
L]k ; Miqui tag i B ; B ; * 0 4 A o Listi 5 KNR Constructions Limited E634101029 Construction 1,482.335 3.072.88 2.04%
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 =—IPNC Infratech Limiicd £ 195701059 Construction 3153390 305416 KT
7 Bharat Petroleum Corporation Limited E029A01011 Petroleum Products 578.118 2.724.67 81%
8  |Hindalco Industries Limited E038A01020 on - Ferrous Metals 1,132,320 2,724.36 .81%
N 9 Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 616,455 2,631.03 15%
DSP BlackRock Top 100 Equlty Fund 20__|Bharat Electronics Limited E263A01024 | Industrial Capital Goods 1,600,099 2,604.96 3%
Open Ended Growth Scheme 21 UltraTech Cement Limited E481G01011 Cement 62,507 2.409.14 .60%
! . . 22 |The Federal Bank Limited E171A01029 Banks 2,069,08 2,330.83 .55%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 23 [Sintex Plastics Technology Limited ES0IW01021 | Industrial Products 2,534.52 2,303.88 .53%
R Lakhs) Assets 24 [Dalmia Bharat Limited E439L01019 Cement 89.42 2,297.22 .53%
25 |Finolex Cables Limited E235A01022 Industrial Products 397,649 2,155.06 A3%
EQUITY & EQUITY RELATED 26 [Solar Industries India Limited E343H01029 Chemicals 231,719 2,097.75 39%
Listed / awaiting listing on the stock exchanges 27 | Dilip Buildcon Limited E917M01012 Construction 340,903 2,043.20 .36%
1 HDFC Bank Limited E040A01026 Banks 1,950,531 35,220.74 10.37% 28  |Guijarat State Petronet Limited E246F01010 Gas 993,372 989.72 .32%
2 aruti Suzuki India Limited E585B01010 Auto 357,784 28,544.72 8.40% 29 |Bank of Baroda E028A01039 Banks 1,381,334 900.72 .26%
3 Bajaj Finance Limited E296A01024 Finance 1,043,821 9.185.95 5.65% 30 [Adani Ports and Special Economic Zone Limited E742F01042 Transportation 504,302 99.96 .26%
4 ndusInd Bank Limited E095A01012 Banks 985,541 6.578.77 4.88% 31 |CESC Limited E486A01013 Power 189,093 65.97 .24%
5 Larsen & Toubro Limited E018A01030 Construction Project 1,396,966 5,954.05 4.70% 32 [JK Lakshmi Cement Limited E786A01032 Cement 473,605 37.35 22%
6 CICI Bank Limited E090A01021 Banks 5,519,053 5,265.70 4.49% 33 |Power Grid Corporation of India Limited E752E01010 Power 826,322 743.54 .16%
7 Housing Development Finance Corporation Limited [INEO0IA01036 Finance 766,339 3.350.77 .93% 34 avkar Corporation Limited E278M01019 Transportation 945,349 726.21 15%
8 TC Limited E154A01025 Consumer Non Durables 4,964,179 2,822.47 3.77% 35 |Blue Star Limited E472A01039 Consumer Durables 211,339 637.45 .09%
9 Eicher Motors Limited E066A01013 Auto 40,955 2,783.41 3.76% 36 |Skipper Limited E439E01022 Industrial Capital Goods 769,842 623.60 .08%
0 |Bharat Petroleum Corporation Limited E029A01011 etroleum Products 2,703,105 2,739.73 3.75% 37 [Power Mech Projects Limited E211R01019 Construction Project 272,446 521.34 .01%
1 Reliance Industries Limited E002A01018 Petroleum Products 1,425,374 1,130.75 3.28% 38 |Ahluwalia Contracts (India) Limited E758C01029 Construction 488,244 494.51 .99%
2 |Hindustan Petroleum Corporation Limited E094A01015 etroleum Products 2,536,434 0,825.50 3.19% 39 |Shree Cements Limited INE070A01015 Cement 7.895 466.90 0.97%
3 Yes Bank Limited E528G01027 Banks 2,996,930 0,489.26 3.09% 40 |Mahindra & Mahindra Financial Services Limited E774D01024 Finance 337.899 393.33 0.93%
4 | Vedanta Limited E205A01025 Non - Ferrous Metals 3,297,813 0,363.38 3.05% 41 |Capacit'e Infraprojects Limited E264T01014 Construction 400,020 354.27 0.90%
S |Hindalco Industries Limited E038A01020 on - Ferrous Metals 3,553,908 8,550.70 2.52% 42 |Carborundum Universal Limited E120A01034 Industrial Products 412,707 311.38 0.87%
6 |Cummins India Limited E298A01020 ndustrial Products 846,758 7,827.01 2.30% 43 [Allcargo Logistics Limited E418H01029 Transportation 730,310 244.45 0.83%
7 |Shree Cements Limited E070A01015 Cement 40,541 7.532.56 2.22% 44  |Bharat Forge Limited E465A01025 ndustrial Products 208,090 22544 0.81%
8 |Tata Steel Limited E081A01012 Ferrous Metals 1,141,817 7.450.93 2.19% 45 [Finolex Industries Limited E183A01016 ndustrial Products 185,469 71.36 0.78%
9 CICI Lombard General Insurance Company Limited |INE765G01017 Finance 1,056,842 7,188.64 2.12% 46 Bajaj Finance Limited E296A01024 Finance 61,590 32.05 0.75%
20 |Kotak Mahindra Bank Limited E237A0102 Banks 703,842 7,054.26 2.08% 47 [Crompton Greaves Consumer Electricals Limited [INE299U01018 Consumer Durables 529,767 06.42 0.73%
21 UltraTech Cement Limited E481G0101 Cement 178,002 6.860.55 2.02% 48  |Gateway Distriparks Limited E852F01015 Transportation 466,078 63.36 0.71%
22 |State Bank of India E062A0102 Banks 2,678,008 6.798.12 2.00% 49  [Voltas Limited E226A01021 Construction Project 205,101 037.91 0.69%
23 [Bharat Forge Limited E465A01025 ndustrial Products 1,050,408 6,185.85 .82% 50 |Satin Creditcare Network Limited E836B01017 Finance 312,991 961.04 0.64%
24 |Sun Pharmaceutical Industries Limited E044A01036 Pharmaceuticals 1,152,597 5.800.44 1% 51 |Thermax Limited E152A01029 Industrial Capital Goods 96.999 922.22 0.61%
25 | Ashok Leyland Limited E208A01029 Auto 4,338,855 5,341.13 57% 52 |Hindustan Construction Company Limited E549A01026 Construction Project 2,434,100 833.68 0.55%
26 |Avenue Supermarts Limited E192R01011 Retailing 486,996 5,252.01 .55% 53 |SBI Life Insurance Company Limited » E123W01016 Finance 16,766 17.36 0.54%
27 |Titan Company Limited E280A01028 Consumer Durables 881,632 5,153.58 .52% 54 [Sanghvi Movers Limited E989A01024 ndustrial Capital Goods 529,156 708.28 0.47%
28 |Hero MotoCorp Limited E158A01026 Auto 131.414 4.960.29 46% 55 |SKF India Limited E640A01023 ndustrial Products 42,115 639.43 0.42%
29  [Bharat Electronics Limited E263A01024 ndustrial Capital Goods 2,286,714 3.722.77 10% 56 |Guijarat Pipavav Port Limited E5S17F01014 Transportation 477.800 638.34 0.42%
30 [Bank of Baroda E028A01039 Banks 2.599, 3.576.46 .05% Total 144,600.79 96.01%
31 CICI Prudential Life Insurance Company Limited E726G01019 Finance 857,427 3,333.68 .98%
32 Lupin Limited E326A01037 Pharmaceuticals 314,300 3.187.01 0.94% MONEY MARKET INSTRUMENTS
33 |SBI Life Insurance Company Limited » E123W01016 Finance 393.220 2,752.54 0.81% 57 |CBLO/Reverse Repo Investments 5,790.21 3.84%
34  |Dr. Reddy's Laboratories Limited E089A01023 Pharmaceuticals 51,063 1,189.13 0.35% Total 5,790.21 3.84%
Total 334,972.85 98.62%
Cash & Cash Equivalent
MONEY MARKET INSTRUMENTS Cash Margin 100.00 0.07%
35 |CBLO/ Reverse Repo Investments 10,202.93 3.00% Net Receivables/Payables 102.93 0.08%
Total 10,202.93 3.00% Total 202.93 0.15%
GRAND TOTAL 150,593.93 100.00%
Cash & Cash Equivalent Notes : 1 Market value includes accrued interest 2 * Pending Listing
Net Receivables/Payables (5.488.52) -1.62%
Total (5,488.52) -1.62%
GRAND TOTAL 339,687.26 100.00% DSP BlackRock Natural Resources and New Energy Fund
Notes : 1 Market value includes accrued interest 2 * Pending Listing Open Ended Equity Growth Scheme
. Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
DSP BlackRock Opportunities Fund @ Lakhs)
Open Ended Growth Scheme EOUTTY & EQUITY RELATED
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Listed / awaiting listing on the stock exchanges
® Lakhs) Assets 1 GAIL (India) Limited E129A01019 Gas 655,331 2,746.16 8.14%
2 [Coal India Limited E522F01014 Minerals/Mining 997.802 2.,702.55 8.01%
3 Tata Steel Limited E081A01012 Ferrous Metals 414,013 2,701.64 8.00%
EQUITY & B AT 4~ {Indian Oil Corporation Limited E242A01010 | Petroleum Products 643,088 2557557 763%
Ailing Tsfing on The STOCk ExRanges 5 [Reliance Industries Limited E002A01018 | Petroleum Products 316,849 247427 7.33%
1 HDFC Banll( med INE040A01026 Banks 1,252,814 22,622.06 6.42% 6 Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 545,977 2,330.23 6.90%
2 |TataSteel Limited INE031A01012 | Ferrous Metals 2,437,318 15,904.72 4.51% 7 [Bharat Petroleum Corporation Limited E029A01011 | Petroleum Products 465,493 2,193.87 6.50%
3 |Yes Bank Limited INES528G01027 | Banks 4,314,725 15,101.54 4.28% 8 [Hindalco Industries Limited E038A01020 on - Ferrous Metals 895,755 2,155.19 6.38%
4 [ICICI Bank Limited INE090A01021 Banks 4,460,077 12,336.57 3.50% 9 edanta Limited E205A01025 Non - Ferrous Metals 677,44 2,128.88 6.31%
5 |State Bank of India INE062A01020 Banks 4,619,514 11,726.64 3.33% 0 [Oil & Natural Gas Corporation Limited E213A01029 0il 1,082,03 49.73 5.48%
6 |GAIL (India) Limited INE129A01019 Gas 2,792,063 11,700.14 3.32% 1 |Hindustan Zinc Limited E267A01025 on - Ferrous Metals 529,101 565.61 4.64%
7 [ITC Limited INE154A01025 Consumer Non Durables 4,423,422 11,425.70 3.24% 2 angalore Refinery and Petrochemicals Limited E103A01014 Petroleum Products 1,134,745 439.99 4.27%
3 Housing Development Finance Corporation Limited INEOO1A01036 Finance 564,771 9,839.16 2.79% 3 ational Aluminium Company Limited E139A01034 on - Ferrous Metals 1,539,121 202.82 3.56%
9| The Federal Bank Limited INEI71A01029 | Banks 8.481.825 9.554.78 2.71% 4 |JSW Steel Limited EO019A0103 Ferrous Metals 380,731 943.93 2.80%
10__|Hindustan Petroleum Corporation Limited INE094A01015__| Petroleum Products 2.213.950 9.449.14 2.68% > Indraprastha Gas Limited E203GOI0L9__{ Gas 41819 615.53 82%
~— - : Ty 20 - 6 [Gujarat State Petronet Limited E246F01010 Gas 304,674 610.2 .81%
11 |Larsen & Toubro Limited INE018A01030 Construction Project 800,240 9,139.14 2.59% =c ——— = 0
——— o astrol India Limited E172A01027 Petroleum Products 56,770 202.44 .60%
12 |Bharat Petroleum Corporation Limited INE029A01011 Petroleum Products 1,852,048 8,728.70 2.48% & [Kalyan: Steels Limited E907A01026 Ferrous Metals 76,383 180.4 053%
13 | Bajaj Finance Limited INE296A01024 Finance 437,395 8,039.54 2.28% T(KZI_ = 30.621.15 90"71%
14 | Vedanta Limited INE205A01025 Non - Ferrous Metals 2,497,887 7,849.61 2.23%
15 |Indusind Bank Limited INE095A01012 Banks 431,766 7,263.17 2.06% MONEY MARKET INSTRUMENTS
16 |Maruti Suzuki India Limited INE585B01010 Auto 88,485 7,059.51 2.00% 19 |CBLO / Reverse Repo Investments 4.173.82 12.36%
17 | Edelweiss Financial Services Limited INES32F01054 Finance 2,621,023 7,034.83 2.00% Total 4,173.82 12.36%
18 | Dalmia Bharat Limited INE439L01019 Cement 232,769 5,979.49 1.70%
19 |Reliance Industries Limited INE002A01018 Petroleum Products 762,374 5,953.38 1.69% Cash & Cash Equivalent
20 [Hindalco Industries Limited INE038A01020 | Non - Ferrous Metals 2,397,233 5,767.74 1.64% Net Receivables/Payables (1,037.73) -3.07%
21 |Kotak Mahindra Bank Limited INE237A01028 | Banks 527,075 5,282.61 1.50% Total (1,037.73) =3.07%
22 [HCL Technologies Limited INE§60A01027 | Software 552,113 4,820.88 137% GRANDTOTAL 33.757.24 100.00%
23 | Sadbhav Engineering Limited INE226H01026 | Construction Project 1,626,935 4,782.38 1.36% Notes : 1 Market value includes accrued interest
24 |CESC Limited INE486A01013 Power 444,007 4381.46 1.24%
25 |NCC Limited INE868B01028 Construction Project 5,025,800 4,168.90 1.18%
26 [ Sun Pharmaceutical Industries Limited INE044A01036 Pharmaceuticals 804,578 4,049.04 1.15%
27 [Bank of Baroda INE028A01039 Banks 2,812,572 3,870.10 1.10%
28 | Sintex Plastics Technology Limited INE501W01021 Industrial Products 4,200,801 3,818.53 1.08%
29 [Mahindra & Mahindra Limited INE101A01026 Auto 302,405 3,792.91 1.08%
30 [Coromandel International Limited INE169A01031 Fertilisers 875,852 3,784.56 1.07%




DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017

(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 Ultra Short Term Fund DSP BlackRock Micro Cap Fund (Cont'd)
Open Ended Income (Debt) Scheme Open Ended Diversified Equity Growth Scheme
Ratin y Quantity sets 75 |Sanghvi Movers Limited INE989A01024 | Industrial Capital Goods 1,441,812 1,929.87 0.33%
5) 76 |CL Educate Limited INE201MO01011 | Diversified Consumer Services 521,692 1,821.75 0.31%
77 |Disa India Ltd. INE131C01011 | Industrial Products 31,316 1,791.28 0.31%
DEBT INSTRUMENTS 78 [Sun Pharma Advanced Research Company Limited |INE232101014 | Pharmaceuticals 460,341 1,750.22 0.30%
BOND & NCD's 79  [Kewal Kiran Clothing Limited INE401H01017 | Textile Products 97,253 1,656.41 0.29%
Listed / awaiting listing on the stock exchanges 80  |IFGL Exports Limited » INE133Y01011 | Industrial Products 541,935 1,513.35 0.26%
1 ndian Railway Finance Corporation Limited** E053F07975 | CRISIL AAA 2,850 29,715.56 6.55% 81  |Lumax Auto Technologies Limited E872H01019 | Auto Ancillaries 262,792 420.13 0.24%
2 Power Finance Corporation Limited** E134E081U7 | CRISIL AAA 2,250 22,830.71 5.03% 82 [Gujarat Narmada Valley Fertilizers and Chemicals Limited| INE113A01013 | Chemicals 451,463 368.16 0.24%
3 |Shriram Transport Finance Company Limited** E721A07MI8 | IND AA+ 2,000 20.545.83 4.53% 83 |Oriental Carbon & Chemicals Limited E321D01016 | Chemicals 108.808 318.97 0.23%
4 |LIC Housing Finance Limited** E1I5A07JX8 | CRISIL AAA 500 5.355.56 3.38% 84 |Tata Metaliks Limited INE056C01010 [ Ferrous Metals 192,482 1,268.84 0.22%
5 |Indiabulls Housing Finance Limited** E894F07659 | CARE AAA .300 4.133.63 1% 85 |Dwarikesh Sugar Industries Limited INE366A01041 | Consumer Non Durables 1,823,942 1,139.05 0.20%
6 [Power Finance Corporation Limited** ___ E134E07406 | CRISIL AAA 200 3.484.37 2.97% 86| Career Point Limited INE521J01018 | Diversified Consumer Services 339.081 483.87 0.08%
7___[Small Industries Development Bank of India** E556F09593 | CARE AAA 250 3.215.22 291% Total 558,183.57 96.22%
8 Indian Railway Finance Corporation Limited** E053F07967 | CARE AAA 250 3,020.40 2.87%
9 Cholamandalam Investment and Finance Company Limited** |INE121AO7NF5 | [CRA AA .200 2,643.49 2.79%
0 |National Bank for Agriculture and Rural Development** E261F08550 | CRISIL AAA 000 0,774.60 2.37% 87 ?ﬁ%%%xﬁl:ggg OI IEISV'?}E(I}:F NTS 27.568.82 389%
1 |Tata Capital Financial Services Limited** E306NO7JF3 [ ICRAAA+ .000 0,416.65 2.29% Total 22 568'82 3 '89%
2 ndiabulls Housing Finance Limited** E148107FI1 | CARE AAA 000 0,280.74 2.26% - -
3 ational Bank for Agriculture and Rural Development** E261F08873 | IND AAA .000 0,258.00 2.26% Cash & Cash Equivalent
4 |Housing Development Finance Corporation Limited** E001A07Q04 | CRISIL AAA 100 0,190.62 2.24% AST & SASh tquivaient -
5 [Tata Mofors Finance Limited™ E60LUO7038 | CARE AA+ 750 7.771.02 T1% Net Receivables/Payables (42190, -0.11%
6__[National Bank for Agriculture and Rural Development™ E261F08865_| IND AAA 750 7.702.30 0% ot (hrnil e
7 [National Bank for Agriculture and Rural Development™ E261F08535 | CRISILAAA 500 5378.44 18% GRAND TOTAL 580.33049]  100.00%
8 ational Bank for Agriculture and Rural Development** E261F08667 | CRISIL AAA 500 5,112.32 13% Notes : 1 Market value includes accrued interest 2 Pending Listing
9 |Power Finance Corporation Limited** E134E08HUY | CRISIL AAA 500 5,092.73 12%
20 [Shriram Transport Finance Company Limited** E721A07MP3 | CRISIL AA+ 500 5,074.61 12%
21 LIC Housing Finance Limited** E115A07LE4 | CARE AAA 500 5.061.63 12%
22 LIC Housing Finance Limited** E115SA07TMI3 | CARE AAA 500 5,014.02 10% i
23 Export-Import Bank of India** ES14E08DE2 | CRISIL AAA 450 4.991.62 10% ?SIFE{?(}%%I(ROCGIE Stllflsallll ni]lnd Mld Cap Fund
24| National Bank for Agriculture and Rural Development™ E261F08501 | CRISILAAA 400 4.139.73 91% pe ed Equity Growth Scheme
25 |Tata Cleantech Capital Limited** E857Q07067 | CRISIL AA+ 400 4,097.13 0.90% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
26 [Hindustan Petroleum Corporation Limited** E094A07053 | IND AAA 350 3.701.09 0.82% i ’ ’ (X Lakhs) Assets
27 Export-Import Bank of India** E514E08DD7 | CRISIL AAA 312 3.473.75 0.77% - —
28  [Small Industries Development Bank of India** ES56F09601 | CARE AAA 320 3.390.56 0.75%
29 [National Housing Bank** E557FOSEWT | CRISIL AAA 300 31320 0:69% EQUITY & EQUITY RELATED
30 |Rural Elecirification Corporation Limited™* E020B07HX2 | CRISIL AAA 250 27182 0.61% T Bl B Lot Hanges T TAOTO2 Bk e TRETRT Ve
31 HDB Financial Services Limited** E756107670 | CARE AAA 250 2,745.03 0.60% > “Ashok Leyland Limited ;208A0 029 | Auto 15‘096‘875 ‘581 '25 v '07%
32 [Rural Electrification Corporation Limited®~ E0J0BOTEGA | CRISIL AAA 250 2,703.80 0.60% Exide Industries Limited £302A01020 | Auto Ancillarics 6.944.817 4302.85 3%
33 Rural E eqtrlﬁc.at on Comqratlon Limited** 5020B08971 CRISILAAA 250 2,682.53 0.59% y Sterlite Technologies Limited E089C01029 | Telecom - Equipment & Acoessories 5.632.854 2.597.88 276%
34 ILIC Housing Finance Limited™* ELISAQ7DZ6 | CRISIL AAA 250 2.288.42 0.57% 5 [SRF Limited E647A01010 | Textile Products 786,650 2.123.20 2.65%
ot e Ll — EAT7A07092 L ICRAAAA 230 236031 0.56% 6 [Techno Eleciric & Engineering Company Limited | INE286K01024 | Construction Project 3.686.492 200875 2.63%
ousing Development Finance Corporation Limited** E001A07QC9 | CRISIL AAA 25 2,559.25 0.56% 7 [Bajaj Finance Limited E796A01024 | Finance 641.645 793.76 2.58%
37 |Cholamandalam Investment and Finance Company Limited** INE121A07NWO0 | [CRA AA 250 2,537.40 0.56% S Tndusind Bank Limited ;095A0 0‘ > Banks 662.126 ‘13 ‘28 2‘44%
38  [Rural Electrification Corporation Limited** E020BOSAGO | CRISIL AAA 250 2,515.09 0.55% 9 ARE Ratings Limited ;7521_10 013 | Finance 790.908 '775'49 2'36%
39 _|Small Industries Development Bank of India** £556F09478 | CARE AAA 215 22712 0.50% 0 TEdelweiss Financial Services Limited NE532F01054 | Finance 3.992.168 0714.98]  2.35%
40 |Tata Motors Limited** ___ E155A08274 1 CAREAAT 210 220104 048% 1 [Finolex Cables Limited E235A01022 | Industrial Products 1.930.335 051023 2.30%
41 {Export-Import Bank of India** ESI4EOSERS | CRISIL AAA 30 1.619.75 0.36% 2 [Yes Bank Limited £528G01027 | Banks 2.877.040 0.069.64 220%
42 {Power Finance Corporation Limited** E134E08HBY | CRISIL AAA 20 1.583.80 0.35% HDFC Bank Limited £040A01026 | Banks 555.136 0.024.00] _ 2.19%
43 IExport-Import Bank of India ES14EQSDB1 | CRISIL AAA 00 L11.92 0.24% 4 [IPCA Laboratories Limited E571A01020 | Pharmaceuticals 2,046,815 9.981.29 2.19%
44 INHPC Limited** E848E07609_1 IND AAA 1000 088.91 0.24% 5 [Atul Limited E100A01010 | Chemicals 416334 9.950.80 2.18%
45 ndian Railway Finance Corporation Limited** E053F09FUO | CRISIL AAA 00 .061.50 0.23% 6 |Kotak Mahindra Bank Limited < 5237A0 028 [ Banks 972.356 745‘4 4 5 3%
46 eliance Utilities and Power Private Limited** E936D07091 | CRISIL AAA 00 004.36 0.22% 7 [Supreme Industries Limited ;195AO 028 | Tndustrial Products 810.710 908‘ - 50
47 [Reliance Utilities and Power Private Limited** E936D07083 | CRISIL AAA 00 .000.52 0.22% 8 | Avenue Supermarts Limited é 92R01011 | Retailin 300.390 631A8 '89%
48 ational Bank for Agriculture and Rural Development** E261F08493 | CRISIL AAA 50 617.12 0.14% 9 Cast_;rol India Limited E172A01027 ’etrole_ugm Products 3263773 072‘6 ‘77%
49 {Power Grid Corporation of India Limited** E752E07I0] | CRISIL AAA 30 S15.39 0.11% 20 [Vardhman Textiles Limited NE825A01012 | Textiles - Cotton 591,760 7.012.42 T3%
50 ower Grid Corporation of India Limited** E752E07GI7 | CRISIL AAA 32 424.57 0.09% 71 [Repeo Home Finance Limited INE612J01015 Finance 1255776 789 ‘20 ‘73%
3L__|Power Finance Corporation Limited=2 EI34E0SFD9 1 CRISILAAA L3 i s 22 TAlkem Laboratories Limited NE540L01014 | Pharmaceuticals 426518 785113 2%
Ll RIS Zlle 23| Gujarat Narmada Valley Fertilizers and Chernicals Linnited | INE113A01013 | Chemicals 2,563,605 7.769.00 0%
Unlisted 24 Mqtherson Sumi Systems Limited NE775A01035 | Auto Ancillaries 2.304,364 7.751.88 703/0
2| Daimer Financal Services ndi Prvite Limited™ ED0G00RTS7 | TND AAA e B X355 La1%, 36| Commmindel nemaiona Limied NETO9ADI03 | FerTes IC N3] Y B0
S e e Dl Lo Lol £094008029 | IND AAA 300 240771 L19% 27 [Bharat Electronics Limited NE263A01024 | Industrial Capital Goods 4.150.597 6.757.17 48%
aimler Financial Services India Private Limite E094008011 1INDAAA 250 2.336.53 0.56% 28 |Cadila Healthcare Limited E010B01027 | Pharmaceuticals 1422047 6.689.54 46%
Lliall L Ll 29 [Dhanuka Agritech Limited NE435GO1025 | Pesticides 910.737 6.181.55 35%
30 K.P.R. Mill Limited E930H01023 | Textile Products 797,472 6,006.96 32%
MOREY MARIE L INSTRUMERIS 31 [Sharda Cropchem Limited INE221J01015 | Pesticides 1324412 5.863.17 28%
5 |HDFC Bank Limited** EDI0ATEBOS | INDATT 0 UK TR 1, 33N Fnanchal Senvees Lol R S 1) R
56 |Small Industries ]_)ev:l*onment Bank of India** E556F16234 | CARE Al+ 0,000 9.591.62 2. 12%» 34 [Cummins India Limited E298A01020 | Industrial Products 386.662 5.400 81 9%
20 [ Bank Limitad LOSCALGDRS | CAREALL G000 23325 O 35 [Polyplex Corporation Limited E633B01018 | Industrial Products 1208.337 5350.52 1T%
- — = - - 36 | V-Guard Industries Limited INE951101027 | Industrial Capital Goods 2,879,198 5.248.78 15%
59 |Kotak Mahindra Bank Limited** E237A16Y34 | CRISILALY 2,500 2:418.42 0.53% 37 [Hindustan Zine Limited E267A01025 | Non - Ferrous Metals 1.649.150 4.879.83 7%
60 |Small Industries Development Bank of India** E556F16226 | CARE Al+ 2,500 2,398.32 0.53% 38 [ The Ramco Cements Limited ;331A0 037 | Cement 702.022 Y 860‘80 .06%
61__}Small Industries Development Bank of India* £356K16242 | CRISILAL+ 2,500 239625 0.53% 39 [Bayer Cropscience Limited INE462A01022 | Pesticides 21715 4.746.76 04%
Total 50.233.73 11.06% 40 [Manappuram Finance Limited E522D01027 | Finance 4,832,142 4,670.27 .02%
Commercial Paner 41  |Cera Sanlitary. ware Limited §739EO 017 | Construction _ 41,286 4,618.85 '013/0
62 Adani Ports and Special Economic Zone Limited™ E742F14DF4 | ICRAALT 2.000 986148 217% 22 pelrudul el Lol L wn e el e g
63 [Infrastructure Leasing & Financial Services Ltd** E871D141A6 | ICRA A1+ 2,000 9.747.76 2.15% 44 |Dr. Reddy's Laboratories Limited E0S9A01023 | Pharmaceuticals 193.990 4517.54 99,
64__|Export-Import Bank of India** ESTAEI4LY4 | CRISILALY 2,000 9.718.78 Z14% 45 [Cyient Limited E136B01020 | Software §32.000 425027 0.93%
65 {Julius Bacr Capital (India) Private Limited** E824H14328 |INDAl+ 300 1:439.56 04% 46| Ashapura Intimates Fashion Limited INE428001016 | Textile Products 833,000 4.162.92 0.91%
66 ulius Baer Capital (India) Private Limited** E824H14385 | ICRAA1+ 000 4,922.92 .08% el INO_)IW ;JIZ-IO 016 | Media & Entertainment 630.364 972'54 0'57%
67 Housing Development Finance Corporation Limited** OULATIOXDLICRAAL 900 = SN 05% 48 [Sadbhay Engincering Limited INE226H01026 | Construction Project 317,167 3BTL8I[ 0.85%
68 L& Finance Limited EO7E14DLI | CARE AL+ 300 e T 49 Indian Terrain Fashions Limited INEG11L01021 | Textile Products 66.692 3.789.38 0.83%
— - 50 1 Industries Limited INE603J01030 | Pesticides 496,144 3,673.95 0.80%
5 51 Bharat Petroleum Corporation Limited E029A01011 | Petroleum Products 738.760 3.481.78 0.76%
R TTE e e Zas e 52 |Engineers India Limited INE510A01028 | Construction Project 2.156.752 3208.17 0.70%
5 . 53 Somany Ceramics Limited E355A01028 | Construction 353,461 3,032.87 0.66%
Cash & Cash Eauivalent 54 |Indo Count Industrips ]_imited [NE483B01026 Texti'les - Cotton_ 2,848,186 2,818.28 0.62%
Ne—q_t Receivables/Payables 3126 008% 55 |Jagran Pra.kashaq le}tet_‘l E199G01027 | Media & Er}tex‘tamment 449,278 2,592.76 0.57%
Total 3 5 3 0 '08% 56 |Navkar Corporation Limited _ lN}-1278M0 019 | Transportation A 17,370 2,588.12 0.57%
GRAND TOTAL 153.945.04 100.00% 57__|Pennar Engincered Building Systems Limited E455001019 | Ferrous Metals 2,322,773 2,556.21 0.56%
- - - - - - — - 58 [Arvind Limited E034A010 Textile Products 674,244 2.496.73 0.55%
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 59 | Alembic Pharmaceuticals Limited INE901L01018 | Pharmaceuticals 442,065 2,237.51 0.49%
60 |Hindustan Petroleum Corporation Limited NE094A01015 | Petroleum Products 516.819 2,205.78 0.48%
61 [Aarti Industries Limited E769A01020 | Chemica 240,464 2,147.22 0.47%
62 [ABB India Limited E117A01022 | Industrial Capital Goods 144.112 2,015.98 0.44%
. 63 |Amara Raja Batteries Limited E885A01032 | Auto Ancillaries 283,53 2,010.23 0.44%
DSP BlackRock Micro Cap Fund R Mo i s
. . . arashi Motors India Limite E uto Ancillaries R 235. .27%
Open Ended Diversified Equity Growth Scheme 66 CICI Lombard General Insurance Company Limited | INE765G01017 | Finance 170,016 156.45 0.25%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 67 [Momai Apparels Limited NE133R01015 | Textile Products 699.200 985.87 0.22%
(X Lakhs) Assets 68 _[Sanghvi Movers Limited NE989A01024 | Industrial Capital Goods 556,054 744.28 0.16%
Total 432,708.65 94.73%
EQUITY & EQUITY RELATED
Listed / awaiting listing on the stock exchanges MONEY MARKET INSTRUMENTS
1 |K.PR. Mill Limited INE930H01023 | Textile Products 2,510,782 8.912.47 326% 69 [CBLO /Reverse Repo Investments 27.505.05 6.02%
2 [Finolex Cables Limited INE235A01022 | Industrial Products 3,144,684 7,042.61 2.94% Total 27.505.05 6.02%
3 APL Apollo Tubes Limited INE702C01019 | Ferrous Metals 982,098 6,638.70 2.87% .
4 |SRF Limited INE647A01010 | Textile Products 1,046,038 16,120.80 2.78% Cash & Cash Equivalent -
5 |Sharda Cropchem Limited E221J01015 | Pesticide 3,574,170 5.822.85 2.73% Net Receivables/Payables (BATAINL -0.75%
6 [Aarti Industries Limited INE769A01020 | Chemicals 1.709.336 5.263.52 2.63% o S TOTAL P T
7 Atul Limited [NE100A01010 | Chemicals 631,736 5,099.12 2.60% - - — 0
8 |DCB Bank Limited INE503A01015 | Banks 8,116,536 4,739.63 2.54% Notes : 1 Market value includes accrued interest
9 Somany Ceramics Limited INE355A01028 | Construction 1,586,477 3,612.77 2.35%
10 [Eveready Industries India Limited INE128A01029 | Consumer Non Durables 4,461,252 3.207.54 2.28% .
I [Navin Fluorine International Limited INE48G01026 | Chemicals 1.775.001 239,07 2.14% DSP BlackRock Treasury Bill Fund
2 [Cera Sanitaryware Limited INE739E01017 | Construction 377,798 12,350.78 2.13% Open-ended Money Market Mutual Fund Scheme in Income category
3 |IPCA Laboratories Limited INES71A01020 | Pharmaceuticals 2.499.638 12,189.48 2.10% Sr. No. Name of Instrument Rating/Industry Quantity Market value
14 [Solar Industries India Limited INE343H01029 | Chemicals 1,282,753 11,612.76 2.00% - ) ) ® Lakhs)
5 |Siyaram Silk Mills Limited INE076B01010 | Textile Products 500,803 1,405.04 97%
6 V-Guard Industries Limited INE951101027 | Industrial Capital Goods 6,103,902 1,127.41 .92% MONEY MARKET INSTRUMENTS
7 |Repco Home Finance Limited INE612J01015 | Finance 1,702,018 0,704.84 .84% Treasury Bill
18  |Finolex Industries Limited INE183A01016 | Industrial Products 1,671,711 10,612.02 .83% 1 317 DAY T-BILL 15032018 IN002017X072 No\Y% 3.850,000 3.745.39 97.75%
19 |Ratnamani Metals & Tubes Limited INE703B01027 | Ferrous Metals 1,198,189 10,484.75 81% Total 3,745.39 97.75%
20 [Suprajit Engineering Limited INE399C01030 | Auto Ancillaries 3,624,508 10,366.09 .79%
21 |Thyrocare Technologies Limited INE594H01019 [ Healthcare Services 1,486,768 10,144.22 1.75% 2 [CBLO/Reverse Repo Investments 30.36 2.10%
20 |Dhanuka Agritech Limited INE435G01025 | Pesticides 1,490,632 10,018.54 13% Total 80.36 2.10%
23 | Vardhman Textiles Limited INE825A01012 | Textiles - Cotton 739,946 9,893.82 .70% .
24| Chambal Fertilizers & Chemicals Limited INE0S5A01013 | Fertilisers 7018420 9.878.43 0% gﬁ%%%gfm = T
25 |Kalpataru Power Transmission Limited INE220B01022 | Power 2,598.290 956431 65% T‘fttal seelvalies Tavabies 7 NG
26 [Swaraj Engines Limited INE277A01016 | Industrial Products 415,171 8,439.18 A5% GRAND TOTAL 3 83i :4 100:00.,/:
27 _|Max India Limited INE153U01017 | Healthcare Services 5,535,873 7,722.54 .33% Notes : 1 Market value includ odi -
28 |Nilkamal Limited INE310A01015 | Industrial Products 473.757 7343.71 1.27% otes : 1 Market value includes accrued inferest
29  |Sterlite Technologies Limited INE089C01029 | Telecom - Equipment & Accessories 3,206,414 7,171.14 .24%
30 |Manappuram Finance Limited INE522D01027 | Finance 6,810,919 6,582.75 3%
31 |Navkar Corporation Limited INE278M01019 | Transportation 3,591,718 6,558.48 .13% OD%}) E}il:(li%kll}t(; iﬁgﬁl ;‘avsir? Zg{hgnl:nd
32| IFB Industries Limited INE559A01017 | Consumer Durables 907,287 6.549.25 13% p q S
33 [JB Chemicals & Pharmaceuticals Limited INE572A01028 | Pharmaceuticals 2,289,433 6,389.81 10% Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
34 |Techno Electric & Engineering Company Limited |INE286K01024 | Construction Project 1,909,336 6,219.66 .07% (X Lakhs)
35 |Indoco Remedies Limited INE873D01024 | Pharmaceuticals 2,924,233 6.,094.10 1.05%
36 |[Advanced Enzyme Technologies Limited INE837H01020 | Consumer Non Durables 2,414,515 6,084.58 1.05% EQUITY & EQUITY RELATED
37  |lgarashi Motors India Limited INE188B01013 | Auto Ancillaries 667,717 6,009.45 1.04% Listed / awaiting listing on the stock exchanges
38 |KSB Pumps Limited INE999A01015 | Industrial Products 741,368 5.453.50 0.94% 1 HDFC Bank Limited INE040A01026 Banks 1.121.125 20,244.15 6.29%
ig SVmKI>hC<mV Lcimited - mEg;ggg 8%7 Consumer Durables §9Z 223 5 32235 gg;z//o 2 |Tata Steel Limited INEO81A01012 | Ferrous Metals 2,224,476 14,515.82 451%
Excel Crop Care Limite INE. 7 | Pesticide 14,61 5 97 .92% e o,
41 |Essel Propack Limited INE255A01020 | Indusirial Products 2.092.849 526038 091% - éﬁlﬁiﬁdﬁ?ﬁﬁited e TR T T
42 [Mold-Tek Packaging Limited INE893J01029 | Industrial Products 1,808,643 5,239.64 0.902/0 5 [ITC Limited INE154A01025 Consumer Non Durables 3’849 37 9 944'13 3'09%
A e e INE152MO1016 | Industrial Capital Goods 4,036,873 323582 0.90% 6 [Housing Development Finance Corporation Limited| INE001AQ1036__| Finance 550.960 9.598.55 2.98%
oviez India Limited INES527H01019 | Media & Entertainment 1,298,627 5,069.19 0.87% 7 ICICI Bank Limited INE090AOI021 Bank 3418.828 0.456.48 2,049,
45_[INOX Leisure Limited INE312H01016 | Media & Entertainment 2,086,482 4,906.36 0.85% Bank Limited __ Anks : =t
46_[S. P Apparels Limited INE212101016 | Textile Products 1235247 4.834.76 0.83% 8 |Maruti Suzuki India Limited INE585B01010 1 Auto 107,096 §,544.33 2.66%
47 _|Fiem Industries Limited INE737H01014 | Auto Ancillaries 520,440 4.735.48 0.82% 9 |The Federal Bank Limited INE171A01029 | Banks 7,453,955 8,396.88 2.61%
48| Tamil Nadu Newsprint & Papers Limited INEL07A01015 | Paper 1,349,815 472233 0.81% 10 |State Bank of India _ INE062A01020 | Banks 3,281,108 8,329.09 2.59%
49 |Subros Limited INE287B01021 | Auto Ancillarics 1.935.018 4.596.64 0.79% 11 |Hindustan Petroleum Corporation Limited INE094A01015 Petroleum Products 1,749,444 7,466.63 2.32%
50 [Aarti Drugs Limited INE767A01016 | Pharmaceuticals 877,023 4,574.11 0.79% 12 |Indusind Bank Limited INE095A01012 Banks 442,155 7,437.93 231%
51| VST Industries Limited INE710A01016 | Consumer Non Durables 160.169 4,566.90 0.79% 13 |Larsen & Toubro Limited INEO18A01030 Construction Project 636,381 7,267.79 2.26%
52 | Voltamp Transformers Limited INES40H01012 | Industrial Capital Goods 398.974 4417.24 0.76% 14 |Vedanta Limited INE205A01025 Non - Ferrous Metals 2,295,168 7,212.57 2.24%
53 |Himatsingka Seide Limited INE049A01027 | Textile Products 1,329,719 4,382.09 0.76% 15 |Bajaj Finance Limited INE296A01024 Finance 383,154 7,042.56 2.19%
54 |Prabhat Dairy Limited INE302M01033 | Consumer Non Durables 3,415,785 4.303.89 0.74% 16 |Bharat Petroleum Corporation Limited INE029A01011 Petroleum Products 1,351,531 6,369.77 1.98%
55 [Jamna Auto Industries Limited INE039C01024 | Auto Ancillaries 1,598,792 4,161.66 0.72% 17  |Edelweiss Financial Services Limited INE532F01054 Finance 2251413 6.042.79 1.88%
56__|Clariant Chemicals (India) Limited INE492A01029 | Chemicals 704,000 4,043.07 0.70% 18 |Reliance Industries Limited INE002A01018 | Petroleum Products 703,144 5,490.85 1.71%
57 JK Cement Limited INE823G01014 | Cement 414,124 3.950.74 0.68% 19 |Hindalco Industries Limited INE038A01020 | Non - Ferrous Metals 2,235,188 5,377.86 1.67%
58 [Welspun Corp Lllqm“ed - INE191B01025 Feémus 1}461315 2.683.293 3.550.00 0.61% 20| Dalmia Bharat Limited INE439L01019 | Cement 207,910 5,340.90 1.66%
59 |Arrow Greentech Limite INE570D01018 | Industrial Products 560,088 3.418.50 0.59% F P 0
60 __|Maharashtra Seamless Limited INE271B01025 | Ferrous Metals 791,380 3317.07 0.57% 2 Eg‘fk&imgziafﬁnﬁt‘:;wd ggéggﬁgiggg gsgl\fare %g égg g ggggg }giof;
61 |Skipper Limited INE439E01022 | Industrial Capital Goods 1,553,372 3.276.06 0.56% 23 |Bh - - - — 5 - 320
- — arat Financial Inclusion Limited INE180K01011 Finance 452,624 4,289.74 1.33%
62 |Kalyani Steels Limited INE907A01026 | Ferrous Metals 815,577 3.173.41 0.55% 54 |Mahindra & Mahindra Limited INELOIAOI026 A 301.065 3976.11 T17%
63 | Jagran Prakashan Limited INE199G01027 | Media & Entertainment 1,699,580 3.04055 0.52% lahindra & Mahindra Limite uto : L
64__[KNR Constructions Limited INE634101029 | Construction 1.386.260 2871312 0.50% 25 |Eicher Motors Limited ______ INEQ66AOI013 | Auto 11,946 3.728.74 1.16%
65  |Kirloskar Ferrous Industries Ltd. INES84B01025 | Ferrous Metals 3.515.106 2.690.81 0.46% 26 [Sun Pharmaceulncal Ind}ls(rles Limited INE044A01036 Pharmaceutlcals 726,949 3,658.37 1.14%
66 |Majesco Limited INE898S01029 | Software 612.126 2.619.59 0.45% 27 Rgpco H0m§ Finance lelted i INE612J01015 Fmancg 567,014 3,566.23 L11%
67 | 8K Miles Software Services Limited INE650K01021 | Software 680.949 2.569.22 0.44% 28 |Sintex Plastics Technology Limited INE501W01021 Industrial Products 3,681,650 3,346.62 1.04%
68 |Geojit Financial Services Limited INE007B01023 | Finance 1,777.685 2.190.11 0.38% 29  [Minda Industries Limited INE405E01023 Auto Ancillaries 396,053 3,280.31 1.02%
69 |Kennametal India Ltd. INE717A01029 | Industrial Capital Goods 359,184 2,166.42 0.37% 30 |Shree Cements Limited INE070A01015 Cement 17,176 3,191.32 0.99%
70 |Cyient Limited INE136B01020 | Software 416,000 2,125.14 0.37% 31 |Finolex Cables Limited INE235A01022 Industrial Products 579,700 3,141.68 0.98%
71  [Ashiana Housing Limited INE365D01021 | Construction 1,267,744 2,106.36 0.36% 32 | Asian Paints Limited INE021A01026 Consumer Non Durables 274,327 3,104.56 0.97%
72 |JK Lakshmi Cement Limited INE786A01032 | Cement 529,718 2,055.04 0.35% 33 |Bank of Baroda INE028A01039 Banks 2,246,529 3,091.22 0.96%
73 Triveni Engineering & Industries Limited INE256C01024 | Consumer Non Durables 2,376,410 2,027.08 0.35% 34 Somany Ceramics Limited INE355A01028 Construction 358.124 3.072.88 0.96%
74 |Dixon Technologies (India) Limited INE935N01012 | Consumer Durables 75,196 1,991.75 0.34%
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DSP BlackRock Income Opportunities Fund

Open Ended Income Scheme

35 [Exide Industries Limited INE302A01020 Auto Ancillaries 1,454,806 2,996.17 0.93%
36 |Bharat Electronics Limited INE263A01024 Industrial Capital Goods 1,807,909 2,943.28 0.92%
37 | V-Guard Industries Limited INE951101027 Industrial Capital Goods 1,609,992 2,935.02 0.91%
38 |ICICILombard General Insurance Company Limited | INE765G01017 Finance 421,076 2,864.16 0.89%
39| Voltas Limited INE226A01021__| Construction Project 562,980 2,848.96 0.89% DEBT INSTRUMENTS
40 |Havells India Limited INE176B01034__| Consumer Durables 587.916 2.840.52 0.88% BOND & NCD's _
41_[ICICI Prudential Life Insurance Company Limited [INE726G01019 | Finance 719.218 2.796.32 0.87% Listed / awaiting listing on the stock exchanges
42 |Gujarat State Petronet Limited INE246F01010 | Gas 1,393,330 2,790.84 0.87% L |Nirma Limited** _ ____ INEO91A07174 | CRISIL AA 1,900 19,990.28 2.71%
43 Infosys Limited INE009A01021 Software 309.881 2.788.62 0.87% 2 Power Grid lCorporlatlon of India Limited** INE752E070F7 CRISIL AAA 1,600 16,197.62 2.19%
44 |Hindustan Unilever Limited INE030A01027 | Consumer Non Durables 237,055 2,782.79 0.87% 3 |DLF Emporio Limited** INE866NO7016 | CRISIL AA(SO) 1,350 13,954.37 1.89%
45 | Vardhman Textiles Limited INES25A01012 Textiles - Cotton 203.765 272454 0.85% 4 Rural Electrification Corporation Limited** INE020B08948 CRISIL AAA 1,150 12,655.10 1.71%
46 |Motherson Sumi Systems Limited INE775A01035 | Auto Ancillaries 807,488 2,716.39 0.84% 5__|Reliance Industries Limited** INE002A08476 | CRISIL AAA 1,250 12,513.15 1.69%
47 [Mahindra & Mahindra Financial Services Limited [INE774D01024 [ Finance 651,715 2,687.35 0.84% 6 |Equitas Small Finance Bank Limited** INE063P08070 | CARE A+ 1,000 11,351.53 1.54%
48 |[KNR Constructions Limited INE634101029 Construction 1,240,280 2,571.10 0.80% 7 |Ujjivan Small Finance Bank Limited** INE334L08017 | ICRA A+ 1,000 11,036.57 1.49%
49 [Jyothy Laboratories Limited INE668F01031 Consumer Non Durables 625,858 2,531.91 0.79% 8 |Prism Cement Limited** INE010A07141 ICRAA- 1,000 11,019.89 1.49%
50 |Apollo Tyres Limited INE438A01022 Auto Ancillaries 998.238 2.453.17 0.76% 9 Aspire Home Finance Corporation Limited** INE658R08107 ICRA AA- 1,000 10,528.27 1.43%
51 |Power Grid Corporation of India Limited INE752E01010 Power 1,154,661 2,436.33 0.76% 10 |AU Small Finance Bank Limited** INE949L08210 ICRAA+ 1,000 10,504.35 1.42%
52 |UltraTech Cement Limited INE481G01011 Cement 62,290 2,400.78 0.75% 11 |HDFC Bank Limited** INE040A08377 IND AA+ 1,000 10,490.01 1.42%
53 SRF Limited INE647A01010 Textile Products 145,491 2,242.16 0.70% 12 |Welspun Renewables Energy Private Limited** INE296N08022 CARE AA(SO) 1,000 10,465.05 1.42%
54 |IPCA Laboratories Limited INE571A01020 Pharmaceuticals 424,337 2,069.28 0.64% 13 [Power Finance Corporation Limited** INE134E081J0 CRISIL AAA 1,034 10,451.26 1.42%
55 |Supreme Industries Limited INE195A01028 Industrial Products 185,765 2,041.19 0.63% 14 |Power Finance Corporation Limited** INE134E08HO2 CRISIL AAA 1,000 10,446.87 1.41%
56 |CESC Limited INE486A01013 Power 202,195 1,995.26 0.62% 15 |Janalakshmi Financial Services Limited** INE953L08154 ICRAA 1,000 10,131.97 1.37%
57 |Ahluwalia Contracts (India) Limited INE758C01029 Construction 622,932 1,906.79 0.59% 16 |Rural Electrification Corporation Limited** INE020BOSAK2 | CRISILAAA 1,000 9,990.24 1.35%
58 [Colgate Palmolive (India) Limited INE259A01022 Consumer Non Durables 177,272 1,891.05 0.59% 17 |Hinduja LeyLand Finance Limited** INE146007227 CARE AA- 880 9,294.85 1.26%
59 |SBI Life Insurance Company Limited * INE123W01016 | Finance 262,414 1,836.90 0.57% 18 |Power Grid Corporation of India Limited** INE752E070D2 | CRISIL AAA 850 9,008.69 1.22%
60 [Techno Electric & Engineering Company Limited [INE286K01024 Construction Project 563,758 1,836.44 0.57% 19 |Power Finance Corporation Limited** INE134E08IM4 CRISIL AAA 764 8,272.65 1.12%
61  |Solar Industries India Limited INE343H01029 Chemicals 198,228 1,794.56 0.56% 20 [Aspire Home Finance Corporation Limited** INE658R08073 ICRA AA- 770 8,187.05 1.11%
62 |Atul Limited INE100A01010 Chemicals 63,012 1,506.05 0.47% 21 |Indian Railway Finance Corporation Limited** INEO53F07ABS CARE AAA 800 8,096.41 1.10%
63 |Procter & Gamble Hygiene and Health Care Limited |INE179A01014 Consumer Non Durables 16,458 1,393.72 0.43% 22 |Rural Electrification Corporation Limited** INE020B08997 CRISIL AAA 750 8.042.89 1.09%
64 |Torrent Pharmaceuticals Limited INE685A01028 Pharmaceuticals 112,462 1,384.35 0.43% 23 |Janalakshmi Financial Services Limited** INE953L08089 ICRAA 770 3,040.10 1.09%
65 |AU Small Finance Bank Limited INE949L01017 | Banks 240,193 1,365.74 0.42% 24 |Dewan Housing Finance Corporation Limited** INE202B07INS [ CARE AAA 750,000 7,729.17 1.05%
66 |Eris Lifesciences Limited INE406M01024 Pharmaceptlcals 232,045 1,338.32 0.42% 25 | Adani Transmission Limited** INE931S07157 IND AA+ 700 767731 1.04%
67 _|Dilip Buildcon Limited INE917M01012 Construction 217,948 1,306.27 0.41% 26 |PNB Housing Finance Limited** INE572E09411 CARE AAA 750 7514.97 1.02%
68 _|Aarti Industries Limited INE769A01020 | Chemicals 131.593 1.175.06 0.37% 27 |Power Finance Corporation Limited** INEI34E08HQ7 | CRISIL AAA 700 7310.95 0.99%
Total 305,728.24 95.07% 28 |Sobha Limited** INE671H07160 | ICRAA+ 7,000 7.277.12 0.99%
29  [Power Grid Corporation of India Limited** INE752E07KN9 CRISILAAA 650 7,268.47 0.98%
MONEY MARKET INSTRUMENTS . 30__[Power Finance Corporation Limited** INEI34E08EA8 | CRISILAAA 650 7.198.32 0.97%
69 |CBLO/Reverse Repo Investments 14,386.64 44706 31| Piramal Enterprises Limited** INEI40A07195 | ICRAAA 670 6.999.64 095%
Ll Il deie 32 [PNB Housing Finance Limited™ INES72E09296 | CARE AA+ 600 6.329.93 0.86%
n 33 |Fullerton India Credit Company Ltd** INES535H08579 ICRAAA+ 1,000 5,876.53 0.80%
Cash & Cash Equivalent 34 |Reliance Utilities and Power Private Limited*™* INE936D07067 | CRISILAAA 530 5.795.30 0.78%
Rot Revon ablon Panobles T e 35 |India Infoline Housing Finance Limited™* INE477L07404__| ICRAAA 440 5.578.34 0.76%
G(;laAN]) TOTAL 321,623.9 4 100.00‘7‘; 36 [Power Grid Corporation of India Limited** INE752E07LQ0 CRISIL AAA 500 5,538.29 0.75%
X . - ~ — - - 37 |Rural Electrification Corporation Limited** INE020B08955 CRISILAAA 500 5,505.65 0.75%
Notes: 1 Market value incfudes accrued interest 2 Pending Listing 38 |Tata Steel Limited*™* INE0SIA08215__| BWR AA 500 5.458.33 0.74%
39 |Reliance Gas Transportation Infrastructure Limited**  |INE657108017 CRISILAAA 500 5,455.30 0.74%
40 | Axis Bank Limited** INE238A08427 CRISIL AA+ 500 5,331.75 0.72%
41 |AU Small Finance Bank Limited** INE949L08202 ICRAA+ 500 5,278.85 0.71%
42 [Rural Electrification Corporation Limited** INE020B08SAF2 IND AAA 500 5,272.59 0.71%
A 43 |Janalakshmi Financial Services Limited** INE953L07149 ICRAA 500 5,255.46 0.71%
gp%nggiﬁgv?hcslih’{lﬁghnOlOgy-com Fund (JUIy 28, 2017) 44 |PNB Housing Finance Limited** INES572E09460 CARE AAA 500 5,093.37 0.69%
. i i 45 [NTPC-SAIL Power Company Limited** INE115D07019 CARE AA 500 5,091.80 0.69%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets 46 |Power Finance Corporation Limited** INE134E081H4 CRISIL AAA 500 5,089.80 0.69%
R Lakhs) 47 |State Bank of India** INE062A08157 CRISIL AA+ 500 5,021.49 0.68%
48  |Bank of Baroda** INE028A08109 IND AA+ 500 5,010.97 0.68%
EQLITY & LOLLTY RELATED 49 |Rural Electrification Corporation Limited™ INE020B08831 | CRISIL AAA 450 4,996.65 0.68%
isted / awaiting listing on the stock exchanges - - —
1 HCL Technologies Limited F8GOA01027 Software 39.064 356.92 9.10% 50 Powc;r Grld Corpor_atlon of India Limited** INE752E07TMZ9 | CRISIL AAA 400 4,191.85 0.57%
2 [Sun TV Network Limited E424H01027 | Media & Entertainment 31417 250.42 6.39% 51 |Bajaj Finance Limited** INE296A08847 | CARE AAA 400 4,093.54 0.55%
3 City Online Services Ltd** E158C01014 Telecom - Services 200.000 5.60 0.14% 52 Janalakshmi Financial Services Limited** INE953L07222 ICRAA 400 4,077.49 0.55%
Total 612.94 15.63% 53 |Dalmia Cement (Bharat) Limited** INE755K07223 ICRAAA 350 3,833.93 0.52%
54 |Oriental Nagpur Betul Highway Limited** INE105N07191 CRISIL AAA(SO) 3,825 3,829.50 0.52%
MONEY MARKET INSTRUMENTS . 55 | Housing Development Finance Corporation Limited** [INEO0IAO7QBI | CRISIL AAA 36 3,786.72 0.51%
4 %ﬁ‘;lo / Reverse Repo Investments g ;gggg sgffssry/s 56 |Oriental Nagpur Betul Highway Limitc;i** INE105N07183 | CRISIL AAA(SO) 3,500 3,503.98 0.47%
- - 57 |Crompton Greaves Consumer Electricals Limited** INE299U07031 CRISIL AA 330 3,482.01 0.47%
Cash & Cash Equivalent 58 Poyver Finance Corporati‘on Limite‘d*.* INE134E08GX5 CRISILAAA 310 3,333.56 0.45%
Net Receivables/Payables 3.64 0.22% 59  [Oriental Nagpur Betul Highway Limited** INE105N07159 CRISIL AAA(SO) 3,194 3,210.95 0.43%
Total 8.64 0.22% 60  [Housing Development Finance Corporation Limited**  |INE001A07PHO CRISIL AAA 31 3,208.22 0.43%
GRAND TOTAL 3.921.58 100.00% 61  |Union Bank of India** INE692A08060 IND AA 300 3,107.41 0.42%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 “Scheme has been merged with DSP BlackRock Opportunities Fund on July 28, 2017 62 |Oriental Nagpur Betul Highway Limited** INE105N07167 CRISIL AAA(SO) 3,000 3,016.80 0.41%
63 |Oriental Nagpur Betul Highway Limited** INE105N07175 CRISIL AAA(SO) 2,776 2,779.05 0.38%
64 |NTPC Limited** INE733E07JO9 CRISIL AAA 250 2,744.17 0.37%
DSP BlackRock MIP Fund?® 65__[Housing Development Finance Corporation Limited** [INEOOIAOTNHS _| CRISIL AAA 500 2,723.21 037%
Open Ended fncome Scheme 7 TPower Grd Corporyfon o Tiied™ INETIETTNA T CRISILAA ] YT ¥G
Qe NI . . " anfifo ot valia o, . ower Grid Corporation of India Limitex . .367%
Sr.No. Name of Instrument Rating/Industry Quantity M:; II:?I:}::I)M " to Net Assets 68  [Power Finance Corporation Limited** INE134E08ID3 CRISIL AAA 250 2,647.26 0.36%
. 69 [Power Finance Corporation Limited** INE134E08IN2 CRISIL AAA 250 2,643.19 0.36%
70 |National Highways Authority of India** INE906B0O7FE6 CRISILAAA 250 2,643.16 0.36%
ELQUITY & EQUITY RELATED 71 [National Highways Authority of India™ INE9O6BOTFGL | CRISILAAA 250 2.643.02 0.36%
isted | anvaiting listing on the stock exchanges 72| National Bank for Agricul IDevel **|INE261F0866 250 2,536.16 0.35"
1 HDFC Bank Limited INEOZ0A01026 | Banks 30,419 729.85 163% ationa ‘Ban or Agr1c1l1 ture'ar%d Rural Development** [INE261F! 7 CRISILAAA 5 556.1 .35%
B Blue Star Limited INE472A01039 | Consumer Durables 84.873 657.60 1.47% 73 [Power Fmgnce Corporat(lon L}m}ted** INE134E08IU7 CRISIL AAA 250 2,536.75 0.34%
3 Yes Bank Limited INE528G01027 | Banks 180,140 630.49 1.41% 74 [Nuvoco Vistas Corporation leltcd"“* _ INE548V07013 CRISIL AA 250 2,530.90 0.34%
4 |Hindustan Petroleum Corporation Limited INE094A01015 | Petroleum Products 136,415 58222 1.30% 75 |Crompton Greaves Consumer Electricals Limited** _ ]INE299U07015 | CRISIL AA 240 2,502.66 0.34%
5 Eris Lifesciences Limited INE406M01024 | Pharmaceuticals 99338 572.93 1.28% 76 [Power Grid Corporation of India Limited** INE752E070G5 CRISILAAA 250 2,489.15 0.34%
3 Bajaj Finance Limited INE296A01024 | Finance 28.843 530.15 1.18% 77 |Export-Import Bank of India** INES14E08CI8 CRISILAAA 200 2,235.60 0.30%
7 |GAIL (India) Limited INE129A01019 [ Gas 119,876 502.34 1.12% 78 |NHPC Limited** INE848E07823 | CARE AAA 2,000 2,146.33 0.29%
8 IndusInd Bank Limited INE095A01012 | Banks 26322 44279 0.99% 79 [Rural Electrification Corporation Limited** INE020B08922 CARE AAA 200 2,144.56 0.29%
9 V-Guard Industries Limited INE951101027 | Industrial Capital Goods 216,363 394.43 0.88% 80 |NTPC Limited** INE733E07KB4 CRISIL AAA 200 2,121.48 0.29%
10 [Music Broadcast Limited INE919101016 | Media & Entertainment 83,086 314.19 0.70% 81 |NRB Bearing Limited** INE349A08026 CRISIL AA- 200 2,100.62 0.28%
11 |AU Small Finance Bank Limited INE949L01017 | Banks 54,944 31241 0.70% 82 [Forbes & Company Ltd.** INES18A07044 ICRA AA- 190 1,954.12 0.26%
12 |Crompton Greaves Consumer Electricals Limited | INE299U01018 | Consumer Durables 133,010 27779 0.62% 83 [Crompton Greaves Consumer Electricals Limited** INE299U07023 CRISIL AA 160 1,680.56 0.23%
13 |Voltas Limited INE226A01021 | Construction Project 54,131 273.93 0.61% 84  |Housing Development Finance Corporation Limited** |INE001A070Z5 | CRISIL AAA 13 1,363.24 0.18%
14 |Bharat Petroleum Corporation Limited INE029A01011 | Petroleum Products 57,114 269.18 0.60% 85 |Janalakshmi Financial Services Limited** INE953L07107 ICRAA 12 1,303.74 0.18%
15 |Quess Corp Limited INE615P01015 | Commercial Services 30,432 254.38 0.57% 86 [Nuvoco Vistas Corporation Limited** INES48V07021 CRISIL AA 120 1,224.33 0.17%
16 |The Federal Bank Limited INE171A01029 | Banks 221,351 249.35 0.56% 87  [Power Grid Corporation of India Limited** INE752E07LX6 | CRISIL AAA 100 1,167.27 0.16%
17 |Housing Development Finance Corporation Limited| INEO01A01036 | Finance 14,164 246.76 0.55% 88 |Power Grid Corporation of India Limited** INE752E07LY4 CRISIL AAA 100 1,167.10 0.16%
18 |Dalmia Bharat Limited | INE439L01019 | Cement 9491 24381 0.54% 89 | ONGC Mangalore Petrochemicals Limited** INE053T07018 | IND AAA 110 1,164.37 0.16%
19 |ICICI LombardGeneral Ipst}ranceCompanylelted INE765G01017 | Finance 35,081 238.62 0.53% 90 _|Power Grid Corporation of India Limited** INE752E07LWS | CRISIL AAA 100 1,159.01 0.16%
20 |Kotak Mahindra Bank Limited INE237A01028 | Banks 23.583 236.36 0.53% 91 |East-North Interconnection Company Limited*™* INE556507236 | CRISIL AAA(SO) 100 1,036.01 0.14%
g ; ?;;agz:llﬁi;?ggs Limited mgé é ?23%8%2 g:r':)‘::;g;‘; Durables 3‘1‘33? %9‘@2 gjgjf 92 |East-North Interconnection Company Limited** INE556507194 | CRISIL AAA(SO) 100 1,028.96 0.14%
. - 46% - e s
23 [Advanced Enzyme Technologies Limited INES37H01020 | Consumer Non Durables 75325 189.82 0.42% gi f&“’;;ﬁ;ﬁ:fg23fgﬁt‘firfslfiﬁie o iggégﬁgfgg fﬁéﬁAAA gg ggggg 8824’
24 |Wim Plast Ltd. INEOI5B01018 | Industrial Products 12,897 174.11 0.39% 55 Tbewa A e - il
c — ewan Housing Finance Corporation Limited INE202B07HQO | CARE AAA 60,000 618.25 0.08%
25 [Ficher Motors Limited INEO66A0I013 | Auto 333 172.61 0.39% 96__|Nuclear Power Corporation of India Limited** INE206D08402__| CRISIL AAA 50 533.34 0.07%
26__{Gujarat Statc Petronet Limited INE246F01010_| Gas 84,351 168.96 0.38% 97 [Nuclear Power Corporation of India Limited** INE206D08394__| CRISILAAA 50 53184 0.07%
27 [NTPC Limited INE733E01010 [ Power 99,009 165.79 0.37% 98 [PNB Housing Fi I Limited™* INES72E09379 CARE AAA 50 531'81 0'070/0
28 [Minda Industries Limited INE40SE01023_| Auto Ancillaries 18.103 149.94 0.34% g nanee Lmied £ : o
29 |Vedanta Limited INE205A01025 | Non - Ferrous Motals 46,304 14551 0.33% 99 |Nuclear Power Corporat}on of lnd!a L}myed** INE206D08386 CRISILAAA 50 530.23 0070/0
30 [Techno Electric & Engineering Company Limited | INE286K01024 | Construction Project 44,641 145.42 0.32% 100_{Nuclear Power Corporation of India Limited INE20GDO83T8 1 CRISIL AAA 30 32847 0.07%
31 [Hindalco Industries Limited INE038A01020 | Non - Ferrous Metals 56,753 13655 0.31% 101 |Nuclear Power Corporation of India Limited** INE206D08360 | CRISIL AAA 0 527.88 0.07%
32 Pratzﬁp Snacks Limited * INE393P01035 | Consumer Non Durables 10,755 100.88 0.23% 102 |Rural Electrlﬁcauop Corporatlor} lelted'**. INE020B08799 CRISIL AAA 16 178.82 0.02%
33 |Igarashi Motors India Limited INE188B01013 | Auto Ancillaries 11,178 100.60 0.22% 103 Sundfliram BNP Paribas Home Finance Lllmltefi*f" INE667F07BUO CARE AA+ 15 155.89 0.02%
34 [Bharat Electronics Limited INE263A01024 | Industrial Capital Goods 55,831 90.89 0.20% 104 |Housing Development Finance Corporation Limited** [INEO0IAO7QN6 | CRISIL AAA 1 102.93 0.01%
35 |CESC Limited INE486A01013 | Power 8,988 83.69 0.20% Total 520,672.28 70.48%
36 |Satin Creditcare Network Limited INE836B01017 | Finance 27,396 84.12 0.19%
37 [Sun TV Network Limited INE424H01027 | Media & Entertainment 9,300 70.87 0.16% Unlisted
38 Larsen & Toubro Limited INE018A01030 | Construction Project 6,159 70.34 0.16% 105 |IL&FS Transportation Networks Limited** INE975G08140 CRISIL AAA(SO) 5,000 29,147.15 3.95%
39 |SBI Life Insurance Company Limited * INE123W01016 | Finance 5,040 35.28 0.08% 106 | Accelarating Education and Development Private Limited** [INE646W07021 BWR A-(SO) 13,000 14,311.46 1.94%
Total 10,471.78 23.40% 107 | Coffee Day Natural Resources Private Limited** INE634N07075 BWR A-(SO) 1,150 12,032.52 1.63%
108 |IL&FS Energy Development Company Limited** INE938L08049 CARE A+ 1,000 11,764.44 1.59%
Units issued by REITs & InvITs 109 [Coffee Day Enterprises Limited** INE335K07208 BWR AA- 1,050 10,709.79 1.45%
Listed / awaiting listing on the stock exchanges 110 |High Point Properties Private Limited** INE470T08012 ICRA AA(SO) 100 10,340.73 1.40%
40 |India Grid Trust INE219X23014 | Finance 1,939,140 1,855.95 4.15% 111 _[Dalmia Cement (Bharat) Limited** INE755K07215 [ ICRAAA 1,000 10.301.07 1.39%
41 |IRB InvIT Fund INE183W23014 | Finance 1,785,000 1,691.29 3.78% 112 |Camden Industries Limited** INE604U07032 [ ICRA AAA(SO) 1,000 10,070.23 1.36%
Total 3,547.24 1.93% 113 |IL&FS Energy Development Company Limited** INE938L08023 | CARE A~ 90 9,907.89 1.34%
114 |Liquid Investment and Trading Company Private Limited** |INE219T07031 BWR A(SO) 850 9,583.17 1.30%
DEBT INSTRUMENTS 115 |IL&FS Energy Development Company Limited** INE938L08056 | CARE A+ 770 8,983.72 1.22%
‘i‘i’;l‘; f‘a Efignsg st on fhe stock exchanges 116 | Coffee Day Resorts (MSM) Private Limited** INE713V07013 | BWR A-(S0) 850 8.588.43 L16%
77 |ExportImport Bank of India** INESTAEOSEBG | CRISIL AAA 750 767601 508% H; }(KR Indla Financial Serylces IJlrl\{ate Limited INE321N07236 CRISIL AA 75 7,927.49 1 .O7DA>
— — garashi Motors Sales Private Limited** INE323Y07015 ICRA AAA(SO) 600 6,034.87 0.82%
43 LIC Housing Finance Limited™ INELISAGTENT | CRISIL AAA 2000 2.090.22 467% 119 _|KKR India Financial Services Private Limited™ INE32INO7145__| CRISILAA 50 5.985.12 0.81%
44 |Tata Motors Limited** INE155A08316 | CARE AA+ 150 1,608.07 3.59% 120 Oriontal Sales A ics (India) Pyt Lid™ INE575V07016 BWR A<(SO 280 5’303'02 0'720/
45 [Nirma Limited™* INE0OIA07174 | CRISILAA 150]  1578.18 3.53% riental Sales Agencies (India) Pvt L (80) : 72%
46 [ State Bank of India™ INE062A08157 | CRISIL AAT 150]  1.506.45 337% 121_|HPCL-Mital Energy Limited"? ___ INEISTRD7034 1 IND AA 200 201509 0.35%
47 _|Dewan Housing Finance Corporation Limited™ _| INE202B07IKI | CARE AAA 120,000] __ 1.229.73 2.75% 122 |Shapoorji Pallonii Energy (Gujarat) Private Limited** HINEI70M08054 | ICRAAA(SO) 36 374494 051%
43 [East-North Interconnection Company Limited™ | INE556307277 | CRISIL AAA(SO) 100 1,040.16 2.32% 123 |KKR India Financial Services Private Limited** INE32IN07053 | CRISIL AA 20 2,757.65 0.37%
49 |Nuvoco Vistas Corporation Limited** INE548V07021 | CRISIL AA 100 1.02027 2.28% 124 |Galina Cc')nsgltanc'y Serv1cps Prl\(ate lelt?d** INE&39U07018 ICRAAA(SO) 27 2,743.62 0.37%
50 |Axis Bank Limited** INE238A08443 | CRISIL AA+ 100 1.018.59 2.28% 125 [KKR India Financial Services Private Limited** INE321N07046 CRISIL AA 20 2,727.51 0.37%
51 |PNB Housing Finance Limited** INE572E09411 | CARE AAA 100 1.002.00 2.24% 126 |KKR India Financial Services Private Limited** INE321N07038 CRISIL AA 20 2,699.13 0.37%
50 |Tata Steel Limited™* INEOS1A08215 | BWR AA 0 873.33 1.95% 127 [KKR India Financial Services Private Limited** INE321N07244 CRISIL AA 25 2,646.64 0.36%
53 |Punjab National Bank** INELGOAOSI1S | BWR AAT 0 $37.02 187% 128 |KKR India Financial Services Private Limited*™ INE32IN07129 | CRISILAA 17 2,087.66 0.28%
54  |[Union Bank of India** INE692A08060 | IND AA 0 828.64 1.85% 129 |KKR India Financial Services Private Limited** INE321N07095 CRISILAA 15 1,987.58 0.27%
55 |Tata Motors Limited** INE155A08365 | CARE AA+ 80 808.63 1.81% 130 |KKR India Financial Services Private Limited** INE321N07103 CRISIL AA 15 1,950.94 0.26%
56 |Power Grid Corporation of India Limited** INE752E07LR8 | CRISIL AAA 70 802.33 1.79% 131 |KKR India Financial Services Private Limited** INE321N07079 CRISIL AA 15 1,949.10 0.26%
57 [Power Grid Corporation of India Limited** INE752E07NK9 | CRISIL AAA 70 782.01 1.75% 132 [KKR India Financial Services Private Limited** INE321N07087 CRISIL AA 15 1,938.05 0.26%
58  |Housing Development Finance Corporation Limited**| INEO0IAO7QBI1 | CRISIL AAA 5 525.93 1.18% 133 |KKR India Financial Services Private Limited** INE321INO7111 CRISIL AA 13 1,578.30 0.21%
59  |HDFC Bank Limited** INE040A08377 | IND AA+ 50 524.50 L17% 134 |KKR India Financial Services Private Limited** INE321N07020 CRISIL AA 11 1,467.71 0.20%
60 |Bharat Petroleum Corporation Limited** INE029A07075 | CRISIL AAA 30 305.29 0.68% Total 205,295.62 27.79%
61 INTPC Limited** INE733E07JP6 | CRISIL AAA 1,736,927 238.35 0.53%
Total 21,295.81 47.59% Securitised Debt Instr t
135 |MFL Securitisation Trust - LIT** INE775X15011 CRISIL AAA(SO) 65 5,120.75 0.69%
Unlisted 136 |Royal Trust PTC Series A2 - May2004 - (Citibank N.A.)** [INE554G15023 CRISILAAA 24 19.78 *
62 |KKR India Financial Services Private Limited** INE321N07244 | CRISIL AA 24 2,540.77 5.68% Total 5,140.53 0.69%
63 |Tata Sons Limited** INE895D08832 | CRISIL AAA 200 2,006.09 4.48%
64 |SBI Cards & Payment Services Private Limited** | INEO18E08060 | CRISIL AAA 150 1,677.28 3.75;% MONEY MARKET INSTRUMENTS
Total 6,224.14 13.91% 137 |CBLO / Reverse Repo Investments 8,337.39 1.13%
0,
MONEY MARKET INSTRUMENTS Total 8,337.39 L13%
0,
65 g(lil;f) / Reverse Repo Investments g iglgg 77(?66 0//: Cash & Cash Equivalent
> Net Receivables/Payables (870.93) -0.09%
- Total (870.93) -0.09%
Cash & Cash Equivalent
Net Receivables/Payables 47.83 0.11% GRAND TOTAL 738.574.89 100.00%
Total 47.83 0.11% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 3 * Less than 0.01%
GRAND TOTAL 44,747.89 100.00%

Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 3 # Monthly income is not assured and is subject to availability of

distributable surplus 4 * Pending Listing
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DSP BLACKROCK

MUTUAL FUND

DSP BlackRock Balanced Fund
Open Ended Balanced Scheme

DSP BlackRock Mutual Fund

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

Name of Instrument Rating/Indus rket value
EQUITY & EQUITY RELATED
Listed / awaiting listing on the stock exchanges
1 HDFC Bank Limited E040A01026 Banks 1,325,614 23,936.61 4.04%
2 Bajaj Finance Limited E296A01024 Finance 1.169,690 21,499.49 3.63%
3 Yes Bank Limited E528G01027 Banks 5,590,961 9,568.36 3.30%
4 |ITC Limited E154A01025 Consumer Non Durables 5,937,811 5.337.37 2.59%
5 |ICICI Bank Limited E090A01021 Banks 5,234,490 4.478.60 2.44%
6 The Federal Bank Limited E171A01029 Banks 12,591,974 4,184.86 2.40%
7 |Maruti Suzuki India Limited E585B01010 Auto 165.409 3.196.66 2.23%
8 Dalmia Bharat Limited INE439L01019 Cement 501.087 2.872.17 2.17%
9 Housing Development Finance Corporation Limited |INEO01A01036 Finance 709,797 2,365.73 2.09%
0 [State Bank of India E062A01020 Banks 4,826,491 2,252.05 2.07%
I |GAIL (India) Limited E129A01019 Gas 2,897,945 2.143.84 2.05%
2 [Shree Cements Limited E070A01015 Cement 59,701 1.092.51 .87%
3 |Larsen & Toubro Limited E018A01030 Construction Project 953,571 0,890.26 .84%
4 | Tata Steel Limited E081A01012 Ferrous Metals 1,527,789 9.969.59 .68%
S Hindalco Industries Limited E038A01020 Non - Ferrous Metals 4,006,066 9,638.59 .63%
6 Havells India Limited E176B01034 Consumer Durables 1,945,801 9.401.14 59%
7 Eicher Motors Limited E066A01013 Auto 28,033 8,750.02 48%
8 |Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 1.846.109 7.879.19 33%
9 Kotak Mahindra Bank Limited E237A01028 Banks 778,095 7,798.46 2%
20 |Gujarat State Petronet Limited E246F01010 Gas 3.744,602 7.500.44 27%
21 ndian Oil Corporation Limited E242A01010 Petroleum Products 1,864,924 7.469.02 .26%
22 inda Industries Limited E405E01023 Auto Ancillaries 815.145 6.751.44 .14%
23 | Apollo Tyres Limited E438A01022 Auto Ancillaries 2,571,192 6.318.70 .07%
24 |Strides Shasun Limited E939A01011 Pharmaceuticals 682,307 6.041.83 .02%
25 Asian Paints Limited E021A01026 Consumer Non Durables 521,522 5.902.06 .00%
26 |Hindustan Unilever Limited E030A01027 Consumer Non Durables 496.142 5.824.21 .98%
27 CC Limited E868B01028 Construction Project 7,013,494 5.817.69 0.98%
28 -Guard Industries Limited E951101027 ndustrial Capital Goods 3.187,031 5.809.96 0.98%
29 Bharat Petroleum Corporation Limited E029A01011 Petroleum Products 1,226,736 5,781.61 0.98%
30 Bharat Financial Inclusion Limited E180K01011 Finance 608,307 5.765.23 0.97%
31 Finolex Industries Limited E183A01016 ndustrial Products 908,177 5,765.11 0.97%
32 |Kansai Nerolac Paints Limited E531A01024 Consumer Non Durables 1,189,855 5.760.09 0.97%
33 |HCL Technologies Limited E860A01027 Software 608.085 5.319.53 0.90%
34 |Crompton Greaves Consumer Electricals Limited E299U01018 Consumer Durables 2,529,715 5,283.31 0.89%
35 Bajaj Finserv Limited E918101018 Finance 5,601 4.930.80 0.83%
36 CICI Lombard General Insurance Company Limited [INE765G01017 Finance 718.340 4.886.15 0.83%
37 adbhav Engineering Limited E226H01026 Construction Project 1.618.661 4.758.05 0.80%
38 |The Ramco Cements Limited E331A01037 Cement 686.997 4,756.71 0.80%
39 _|Bayer Cropscience Limited E462A01022 Pesticides 118,251 4.611.67 0.78%
40  [INOX Leisure Limited E312H01016 Media & Entertainment 1,793,558 4.217.55 0.71%
41 _|Sun TV Network Limited E424H01027 Media & Entertainment 537,016 4,092.33 0.69%
42 [SRF Limited E647A01010 Textile Products 257312 3.965.44 0.67%
43 KNR Constructions Limited E634101029 Construction 1,905,312 3.949.71 0.67%
44 [Himatsingka Seide Limited E049A01027 Textile Products 1,160,681 3.825.02 0.65%
45 |Kajaria Ceramics Limited E217B01036 Construction 517,650 3.669.10 0.62%
46 |Bharat Electronics Limited E263A01024 Industrial Capital Goods 2,252,140 3.666.48 0.62%
47 ST Industries Limited E710A01016 Consumer Non Durables 127.350 3.631.13 0.61%
48  |UltraTech Cement Limited E481G01011 Cement 92,258 3.555.81 0.60%
49 [Finolex Cables Limited E235A01022 Industrial Products 650.896 3.527.53 0.60%
50 | Ahluwalia Contracts (India) Limited E758C01029 Construction 1,141,727 3.494.83 0.59%
51 |Petronet LNG Limited E347G01014 Gas 1.499.638 3.467.16 0.59%
52 |Colgate Palmolive (India) Limited E259A01022 Consumer Non Durables 314.956 3.359.79 0.57%
53 |Sun Pharmaceutical Industries Limited E044A01036 Pharmaceuticals 574,152 2,889.42 0.49%
54 Lupin Limited E326A01037 Pharmaceuticals 237,17 2.404.9 0.41%
55 Eris Lifesciences Limited E406M01024 Pharmaceuticals 412,15 2,3717.0: 0.40%
56 Union Bank of India E692A01016 Banks 1,844.40 2.335.94 0.39%
57 | Dilip Buildcon Limited E917M01012 Construction 370.593 2,221.15 0.38%
58 Punjab National Bank E160A01022 Banks 1,638,417 2,114.38 0.36%
59 |Sharda Cropchem Limited E221J01015 esticides 474.745 2,101.70 0.35%
60 SBI Life Insurance Company Limited » E123W01016 Finance 98,513 389.59 0.23%
61 FB Industries Limited E5S59A01017 Consumer Durables 80,950 306.19 0.22%
62 Divi's Laboratories Limited E361B01024 Pharmaceuticals 38,397 184.33 .20%
63 |Satin Creditcare Network Limited E836B01017 Finance 331.766 018.69 17%
Total 432,074.43 72.96%
Unlisted
64 SIP Technologies & Export Limited** INE468B01019 Software 52,521 - *
Total - *
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
65 _|State Bank of India** E062A08157 CRISIL AA+ 200 2.051.57 2.03%
66 |HDFC Bank Limited** E040A08377 IND AA+ 000 0.490.01 77%
67 _|ICICI Bank Limited** E090A08TZ5 CARE AA+ 000 0.012.06 .69%
68 | Axis Bank Limited** E238A08443 CRISIL AA+ 550 5,602.27 .95%
69 |Mahindra & Mahindra Financial Services Limited** [INE774DO7RK6 | IND AAA 500 5.120.37 0.86%
70 | Shriram Transport Finance Company Limited** E721A07MS7 | CRISIL AA+ 500 5,082.10 0.86%
71 __|Cholamandalam Investment and Finance Company Limited** [INEI2IAO7TNWO | ICRA AA 500 5.074.79 0.86%
72 |Bank of Baroda** E028A08109 IND AA+ 500 5,010.97 0.85%
73 Power Grid Corporation of India Limited** E752E070G5 | CRISIL AAA 500 4.978.30 0.84%
74 Tata Capital Financial Services Limited** E306N07IN7 ICRAAA+ 450 4,571.31 0.77%
75 [Housing Development Finance Corporation Limited** [INEOOIAO7QBI | CRISIL AAA 40 4,207.47 0.71%
76 RelianceGas TransportationInfrastructure Limited** [INE657108017 CRISIL AAA 370 4,036.93 0.68%
77 __|LIC Housing Finance Limited** EI1SAQ7EN7 | CRISIL AAA 300 3.135.32 0.53%
78  |Union Bank of India** E692A08060 IND AA 300 3.107.4 0.52%
79 Export-Import Bank of India** ES14E08FB6 CRISIL AAA 250 2,676.1 0.45%
0 |Bank of Baroda** E028A08083 CARE AA 250 2.642.94 0.45%
1 HDB Financial Services Limited** E756107AY9 CARE AAA 250 2,633.95 0.44%
2 __[Mahindra & Mahindra Financial Services Limited** [INE774D07QVS | IND AAA 250 2.632.01 0.44%
3 |Nirma Limited** E091A07174 CRISIL AA 250 2.,630.30 0.44%
4 [Shriram Transport Finance Company Limited** E721A07LE6 CRISIL AA+ 250 2,557.85 0.43%
S |Tata Motors Limited** E155A08357 CARE AA+ 250 252522 0.43%
6 |Dalmia Cement (Bharat) Limited** E755K07231 ICRAAA 200 2.197.61 0.37%
7___|Power Grid Corporation of India Limited** E752E07LR8 CRISIL AAA 80 2,063.14 0.35%
8 |Nuvoco Vistas Corporation Limited** E548V07039 CRISIL AA 50 539.0 0.26%
9 unjab National Bank** E160A08118 BWR AA+ 42 485.7 0.25%
90 _|Bank of Baroda** E028A08091 CARE AA 30 37232 0.23%
91 CICI Bank Limited** E090AO8TW?2 | CARE AA+ 10 177.36 0.20%
92 TPC Limited** E733E07THA2 | CRISIL AAA 00 147.67 0.19%
93 TPC Limited** E733E07J09 CRISIL AAA 00 097.67 0.19%
94 ‘edanta Limited** E205A07030 CRISIL AA 00 053.7 0.18%
95 [Bajaj Finance Limited** E296A070B2 | CRISIL AAA 00 052.1 0.18%
96 | Dewan Housing Finance Corporation Limited** E202BO7HQO | CARE AAA 100.000 030.4 0.17%
97 __|Tata Steel Limited** E081A08215 BWR AA 50 668.0 0.11%
98 _|Power Grid Corporation of India Limited** E752E07LQ0 | CRISIL AAA 50 553.83 0.09%
99 |GAIL (India) Limited** E129A07214 CARE AAA 50 546.20 0.09%
00 | Tata Motors Limited** E155A08316 CARE AA+ 50 536.02 0.09%
01 _|East-North Interconnection Company Limited** E556S07319 CRISIL AAA(SO) 50 517.42 0.09%
02 _|Indian Railway Finance Corporation Limited** E053F07ABS CARE AAA 50 506.03 0.09%
03 ower Finance Corporation Limited** E134E081Q5 CRISIL AAA 45 460.99 0.08%
04 _|LIC Housing Finance Limited** E115A07KH9 | CRISIL AAA 40 417.09 0.07%
05 | Tata Motors Limited** E155A08365 CARE AA+ 40 404.32 0.07%
06 __|Power Grid Corporation of India Limited** E752E07NK9 CRISIL AAA 30 335.15 0.06%
07 |Nuvoco Vistas Corporation Limited** E548V07021 CRISIL AA 30 306.08 0.05%
08 |Rural Electrification Corporation Limited** E020B08815 CRISIL AAA 10 106.39 0.02%
Total 121,353.66 20.48%
Unlisted
9 [Tata Sons Limited** E895D08832 CRISIL AAA 2.050 20,562.41 3.47%
0 |KKR India Financial Services Private Limited** E321N07137 CR AA 20 2.441.76 0.41%
1 [KKR India Financial Services Private Limited** E321N07244 CRISIL AA 21 2,223.18 .38%
2 [SBI Cards & Payment Services Private Limited** E018E08060 CRISIL AAA 120 1.341.83 .23%
Total 26,569.18 4.49%
MONEY MARKET INSTRUMENTS
113 |CBLO/Reverse Repo Investments 11,073.73 1.87%
Total 11,073.73 1.87%
Cash & Cash Equivalent
Net Receivables/Payables 49.6 .20%
Total ,149.6 .20%
GRAND TOTAL 592,220.6 100.00%

Notes : 1** Non Traded / Thinly Traded and illiquid securities in case of Equity instruments and Non Traded/ Thinly Traded in case of Debt Instruments in accordance with SEBI Regulations.
2 Market value includes accrued interest 3 * Less than 0.01% 4 * Pending Listing

DSP BlackRock Government Securities Fund

Open Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
( Lakhs) Assets
DEBT INSTRUMENTS
CENTRAL GOVERNMENT SECURITIES
1 6.79% GOI 15052027 IN0020170026 Sov 5,450,000 5,637.19 12.76%
2 [6.68% GOI 17092031 IN0020170042 Sov 5,000,000 4,932.61 11.17%
3 [6.79% GOI 26122029 IN0020160118 Sov 4,500,000 4,526.13 10.25%
4 [8.24% GOI 15022027 IN0020060078 SOV 3,000,000 3,262.10 7.39%
5 |7.95% GOI 28082032 IN0020020106 SOV 3,000,000 3,237.48 7.33%
6 |7.72% GOI 25052025 IN0020150036 SOV 3,000,000 3,214.33 7.28%
7 ]7.06% GOI 10102046 IN0020160068 SOV 2,500,000 2,521.07 5.71%
8 |7.73% GOI 19122034 IN0020150051 SOV 2,300,000 2,467.24 5.59%
9 [8.60% GOI 02062028 IN0020140011 Sov 2,000,000 2,268.92 5.14%
10 |8.15% GOI 24112026 IN0020140060 Sov 1,500,000 1,651.17 3.74%
11 |8.17% GOI 01122044 IN0020140078 Sov 1,300,000 1,464.76 3.32%
12 16.57% GOI 05122033 IN0020160100 SOV 110,100 106.97 0.24%
Total 35,289.97 79.92%
MONEY MARKET INSTRUMENTS
13 [CBLO/Reverse Repo Investments 3,655.76 8.28%
Total 3,655.76 8.28%
Cash & Cash Equivalent
Cash Margin 107.15 0.24%
Net Receivables/Payables 5,117.59 11.56%
Total 5,224.74 11.80%
GRAND TOTAL 44,170.47 100.00%

Notes : 1 Market value includes accrued interest

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Liquidity Fund

Open Ended Income (Liquid) Scheme

Sr. No. Name of Instrument Rating/Industry Market value to Net Assets
(X Lakhs)
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 [Housing Development Finance Corporation Limited** [INEOO1A07IV4 CRISIL AAA 250 3,868.09 0.27%
2 [Power Finance Corporation Limited** INEI34E08HY CRISIL AAA 350 3,762.82 0.26%
3 |Power Finance Corporation Limited** INE134E08GP1 CRISIL AAA 125 1,342.75 0.09%
Total 8,973.66 0.62%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
4 |ICICI Bank Limited** INE090A 16619 ICRAAI+ 40,000 39,601.92 2.74%
5 |IndusInd Bank Limited** INE095A16WJ5 | CRISIL A1+ 35,000 34,535.62 2.39%
6 |HDFC Bank Limited** INE040A16BVO [ IND Al+ 35,000 34,531.77 2.39%
7 |Oriental Bank of Commerce** INE141A16XX6 | CRISILAl+ 30,000 29,702.16 2.06%
8 IndusInd Bank Limited** INE095A16VHI CRISIL A1+ 20,000 19,764.14 1.37%
9 IDFC Bank Limited** INE092T16BJ6 ICRAAI+ 17,500 17,414.97 1.21%
10 |IDFC Bank Limited** INE092T16AR1 ICRAAI+ 15,000 14,872.60 1.03%
11 |Vijaya Bank** INE705A16PV8 CAREAl+ 15,000 14,857.78 1.03%
12 |IDFC Bank Limited** INE092T16BCl ICRAAI+ 15,000 14,852.85 1.03%
13 |Axis Bank Limited** INE238A16T71 CRISIL A1+ 15,000 14,840.88 1.03%
14 |HDFC Bank Limited** INE040A16BQO | CARE AL+ 10,000 9,983.18 0.69%
15 | Axis Bank Limited** INE238A 16549 CRISIL A1+ 10,000 9,900.48 0.69%
16 |The South Indian Bank Limited** INE683A16JQ0 CARE Al+ 5,000 4,963.96 0.34%
17 |IDFC Bank Limited** INE092T16660 ICRAAL+ 5,000 4,946.83 0.34%
18  |IDFC Bank Limited** INE092T16652 ICRAAI+ 2,500 2,473.00 0.17%
Total 267,242.14 18.51%
Commercial Paper
19 |ECL Finance Limited** INE804114QE! CRISIL A1+ 10,000 49,954.85 3.46%
20  |Rural Electrification Corporation Limited** INE020B14490 CARE A1+ 10,000 49,338.20 3.42%
21 |Power Finance Corporation Limited** INE134E14881 CARE A1+ 8,000 39,650.52 2.75%
22 |Power Finance Corporation Limited** INE134E14907 CRISIL A1+ 8,000 39,508.60 2.74%
23 [Reliance Industries Limited** INE002A 14631 CRISIL A1+ 7,000 34,707.50 2.40%
24 |Edelweiss Commodities Services Limited** INE657N14MX2 | CRISILAl+ 7,000 34,539.93 2.39%
25 |Reliance Jio Infocomm Limited** INE110L14ELS CARE A1+ 6,000 29,810.16 2.07%
26 |Reliance Jio Infocomm Limited** INEI110L14ET1 CARE Al+ 6,000 29,780.13 2.06%
27 ggygl‘}j;)‘n?;ft‘; for Agriculture and Rural INE26IF14BT0 | CRISIL Al+ 6,000 29,701.20 2.06%
28  [Tata Steel Limited** INE081A 14684 INDAI+ 6,000 29,670.60 2.06%
29  [Vedanta Limited** INE205A 14K12 CRISIL A1+ 6,000 29,658.00 2.05%
30 |Housing Development Finance Corporation Limited**|INEO01A14QH4 |[ICRAAIl+ 6,000 29,629.62 2.05%
31  |Housing Development Finance Corporation Limited**|INE001A14QG6 | ICRA AL+ 5,500 27,201.90 1.88%
32 [Talwandi Sabo Power Ltd** INE694L14ER8 | CRISIL A1+(SO) 5,100 25,366.97 1.76%
33 [Magma Fincorp Limited** INE511C14QR7 | CRISIL AL+ 5,000 24,890.70 1.72%
34  |Housing Development Finance Corporation Limited** [INE001A 14RI0 ICRAAI+ 5,000 24,712.25 1.71%
35  |LIC Housing Finance Limited** INE115A14631 CRISIL A1+ 4,500 22,304.90 1.55%
36 [Indiabulls Housing Finance Limited** INE148114SS9 CRISIL A1+ 4,000 19,945.00 1.38%
37  [Ashok Leyland Limited** INE208A14AY4 | ICRAAIL+ 4,000 19,925.06 1.38%
38  |Power Finance Corporation Limited** INE134E14899 CRISIL A1+ 4,000 19,879.90 1.38%
39  [Housing Development Finance Corporation Limited**  [INEOO1A14RE9 | ICRA A+ 4,000 19,868.02 1.38%
40  |Mahindra & Mahindra Financial Services Limited** INE774D14MW8 | IND A1+ 4,000 19,861.22 1.38%
41  [Steel Authority of India Limited** INE114A14EX8 CARE A1+ 4,000 19,825.88 1.37%
42 |Mahindra & Mahindra Financial Services Limited** INE774D14MN7 | CRISILA1+ 4,000 19,818.40 1.37%
43 |Power Finance Corporation Limited** INE134E14865 CRISILA1+ 4,000 19,783.86 1.37%
44 [National Bank for Agriculture and Rural Development** |INE261F14BU8 CRISILA1+ 4,000 19,774.54 1.37%
45 | Tata Motors Finance Limited** INE601U14190 CARE A1+ 4,000 19,731.40 1.37%
46  |National Bank forAgricultureand Rural Development** | INE261F14BV6 CRISILA1+ 4,000 19,728.74 1.37%
47  |Shriram Transport Finance Company Limited**  |INE721A14AG3 | CRISILA1+ 4,000 19,713.54 1.37%
48  |[Housing Development Finance Corporation Limited**|INEOO1A14PZ8 ICRAAI+ 3,000 14,943.75 1.04%
49  |BASF India Limited** INE373A14768 CRISIL A1+ 3,000 14,889.02 1.03%
50 [Sun Pharmaceutical Industries Limited** INE044A 14245 ICRAAI+ 3,000 14,829.62 1.03%
51 |L & T Finance Limited** INE027EI4EGY9 | CARE Al+ 3,000 14,771.34 1.02%
52 |Trapti Trading & Investments Private Limited**  [INE977J14FR8 ICRAAI+ 2,500 12,428.18 0.86%
53 [JM Financial Products Limited** INE523H14XP1 | ICRAAI+ 2,000 9,990.97 0.69%
54 |Power Grid Corporation of India Limited** INE752E14047 CRISIL A1+ 2,000 9,973.22 0.69%
55 |Godrej & Boyce Manufacturing Company Limited** [INE982D14836 CRISIL A1+ 2,000 9,961.06 0.69%
56  |Kotak Securities Ltd** INE028E14CQ0 ICRAAI+ 2,000 9,951.14 0.69%
57  |Vedanta Limited** INE205A14KD3 | CRISILAl+ 2,000 9,948.67 0.69%
58  |Arvind Limited** INE034A14766 CARE Al+ 2,000 9,947.90 0.69%
59  |Edelweiss Commodities Services Limited** INE657N14MO1 | CRISILA1+ 2,000 9,944 41 0.69%
60  [Aditya Birla Fashion and Retail Limited** INE647014AG1 | CRISILAl+ 2,000 9,937.34 0.69%
61 |Indiabulls Housing Finance Limited** INE148114SX9 CRISILA1+ 2,000 9,921.36 0.69%
62 [Aditya Birla Housing Finance Limited** INE831R14694 ICRAAL+ 2,000 9,912.87 0.69%
63 [IIFL Wealth Finance Limited** INE248U14AV4 | ICRAAL+ 2,000 9,902.96 0.69%
64 |L & T Finance Limited** INE523E14QQ0 | CARE AL+ 2,000 9,902.21 0.69%
65 [IIFL Wealth Finance Limited** INE248U14AU6 | ICRAAL+ 2,000 9,899.16 0.69%
66 [IL & FS Securities Services Limited** INE588J14804 ICRAAL+ 2,000 9,896.79 0.69%
67 |India Infoline Finance Limited** INE866114VI1 ICRAAI+ 2,000 9,893.90 0.69%
68 [IL & FS Securities Services Limited** INE588J14820 ICRAAI+ 2,000 9,886.13 0.68%
69  |Tata Motors Finance Solutions Limited** INE477S14264 CARE Al+ 2,000 9,867.07 0.68%
70  |Tata Housing Development Company Limited**  [INE582L14CD9 | CARE Al+ 2,000 9,866.43 0.68%
71 |Axis Finance Limited** INE891K14DZ7 | IND Al+ 2,000 9,856.94 0.68%
72 |Cholamandalam Investment and Finance Company ||\ 121A140K9 | ICRAAL+ 2,000 9,844.66 0.68%
73 |L & T Finance Limited** INE523E14QZ1 ICRAAI+ 2,000 9,844.07 0.68%
74 | Tata Motors Finance Limited** INE601U14117 CARE A1+ 1,600 7,954.38 0.55%
75 |Godrej Properties Limited** INE484J14C09 ICRAAI+ 1,500 7,452.34 0.52%
76  |Power Finance Corporation Limited** INE134E14840 CRISIL A1+ 1,500 7,443.66 0.52%
77 |Godrej Industries Limited** INE233A14JU1 ICRAAI+ 1,300 6,468.10 0.45%
78 |Export-Import Bank of India** INE5S14E14MC8 | CRISIL AL+ 1,100 5,446.13 0.38%
79  [Arvind Limited** INE034A 14758 CARE Al+ 1,000 4,980.91 0.35%
80 | Gujarat Fluorochemicals Limited** INE538A14428 CRISIL A1+ 1,000 4,980.46 0.35%
81  |Redington (India) Limited** INE891D14PV5 | ICRAAL+ 1,000 4,968.59 0.34%
82 | TGS Investment and Trade Private Limited** INE597H14HH5 | ICRAAL+ 1,000 4,967.44 0.34%
83 |T V Sundram Iyengar & Sons Private Limited**  |INEO86F14AN6 [ ICRA AL+ 1,000 4,959.94 0.34%
84  |Berger Paints (I) Limited** INE463A14FX6 | CRISIL AL+ 1,000 4,955.32 0.34%
85 | Tata Motors Limited** INE155A14MV8 | ICRAAL+ 1,000 4,945.73 0.34%
86 |IL & FS Securities Services Limited** INE588J14796 ICRAAIL+ 1,000 4,945.58 0.34%
87  |Kotak Securities Ltd** INE028E14CP2 ICRAAI+ 1,000 4,940.57 0.34%
88 | Trapti Trading & Investments Private Limited**  |INE977J14FU2 ICRAAL+ 1,000 4921.64 0.34%
89  |Godrej Agrovet Limited** INE850D14GM9 [ ICRAAI+ 500 2,489.43 0.17%
90  [Dewan Housing Finance Corporation Limited**  [INE202BI14KH9 | CRISIL A1+ 500 2,486.68 0.17%
91 |Housing Development Finance Corporation INEOOIAI4QW3 | ICRAAL+ 500 2474.58 0.17%
92 [Hinduja Housing Finance Limited** INE401Y14015 CARE Al+ 500 2,469.32 0.17%
93 [ICICI Securities Limited** INE763G14EY7 | CRISILAl+ 500 2,461.14 0.17%
Total 1,165,004.70 80.72%
Treasury Bill
94 |91 DAY T-BILL 28122017 IN002017X304 Ne) 66,027,600 65,075.68 4.51%
95 |91 DAY T-BILL 02112017 IN002017X221 Ne) 39,824,800 39,614.29 2.74%
96 [91 DAY T-BILL 07122017 IN002017X270 Ne) 37,500,000 37,087.12 2.57%
97 |91 DAY T-BILL 21122017 IN002017X296 Ne) 37,151,300 36,657.89 2.54%
98 [91 DAY T-BILL 30112017 IN002017X262 SOV 34,381,800 34,042.69 2.36%
99  [91 DAY T-BILL 17112017 IN002017X247 Ne) 26,871,300 26,664.04 1.85%
100|182 DAY T-BILL 02112017 IN002017Y039 Sov 20,100,900 19,994.79 1.39%
101 |91 DAY T-BILL 12102017 IN002017X197 Sov 15,343,100 15,315.18 1.06%
102|364 DAY T-BILL 07122017 IN002016Z194 SOV 13,200,000 13,054.67 0.90%
103 |91 DAY T-BILL 09112017 IN002017X239 Sov 7,643,400 7,594.47 0.53%
104 |91 DAY T-BILL 14122017 IN002017X288 SOV 7,075,400 6,989.42 0.48%
105 |91 DAY T-BILL 26102017 IN002017X213 SOV 6,258,400 6,232.55 0.43%
106|364 DAY T-BILL 09112017 IN002016Z178 SOV 2,500,000 2,483.91 0.17%
Total 310,806.70 21.53%
107 |CBLO/ Reverse Repo Investments (284,501.20) -19.71%
Total (284,501.20) -19.71%
Fixed Deposit
108 |RBL Bank Limited Unrated 200.91 0.01%
Total 200.91 0.01%
Cash & Cash Equivalent
Net Receivables/Payables (24,247.45) -1.68%
Total (24,247.45) -1.68%
GRAND TOTAL 1,443,479.46 * 100.00%

Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 3 As on September 30, 2017, the aggregate investments by the schemes
of DSP BlackRock Mutual Fund in DSP BlackRock Liquidity Fund is Rs. 7,815.80 lakhs.




Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

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

DSP BlackRock Focus 25 Fund DSP BlackRock Short Term Fund

Open Ended Equity Growth Scheme Open Ended Income Scheme

No. Name of Instrument Rating/Industry Market value % to Net f Instrument Rating/Indu

® Lakhs) )
EQUITY & EQUITY RELATED
Listed/awaitinglistingonthestockexchanges DEBT INSTRUMENTS

1 HDFC Bank Limited E040A01026 | Banks 1,508,693 27,242.47 9.51% BOND & NCD's
2 aruti Suzuki India Limited ES85B01010 | Auto 286,091 22,824.91 7.97% : e Tiet
3 [Larsen & Toubro Limited £018A01030 | Construction Project 1.576.087 7.999.70 6.28% Listed  awaiting listing on the stock exchanges -
4 ndusind Bank Limited E095A01012 Banks 946.197 5.916.93 5.56% 1 Reliance Industries Limited INE002A08476 CRISIL AAA 3,000 30,031.57 7.07%

5 Yes Bank Limited E528G01027 | Banks 4,197,235 4.690.32 5.13% 2 ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 1,700 17,944.85 4.23%
6 |Tata Steel Limited E081A01012 | Ferrous Metals 2,237,241 4,599.12 5.10% ; ; mited®* %
7 Baia Finance Limited F296A01024 | Finance 650527 195701 1179 3 Power Fman.ce Cf)rporatlon L¥mlte(.i — INE134E08JD1 CRISILAAA 1,650 16,546.28 3.9000

3 TCI_I_Limited E154A01025 | Consumer Non Durables 4540215 1,727.38 24.09% 4 Rural Electrification Corporation Limited INE020BOSAD7 | CRISILAAA 1,500 15,614.11 3.68%
9 Hindalco Industries Limited E038A01020 | Non - Ferrous Metals 4,538,845 0.920.46 3.81% Cholamandalam Investment and Finance Company

0__|Reliance Industries Limited E002A01018 | Petroleum Products 1.353.980 0.573.23 3.69% 5 |Limited** INEI2IAO7NWO | ICRAAA 1,500 15,224.38 3.59%

1 CICI Bank Limited E090A01021 Banks 3,480,096 9,625.95 3.36% National Bank for Agriculta I Rural

2 [Bharat Petroleum Corporation Limited E029A01011 | Petroleum Products 2.040.378 9.616.30 3.36% g | \oona Bant orAgrcuture and tura INE261F08451 | CRISILAAA 1,150 12,375.16 2.91%

3 hirlpool of India Limited E716A01013 | Consumer Durables 694,666 8.910.83 3.11% Development

4 [Housing Develonmgng Finance Corporation Limited [INEO01A01036 | Finance 478,559 8,337.22 2.91% 7 HDFC Bank Limited** INE040A08377 IND AA+ 1,150 12,063.51 2.84%

5 phree Cements Limited ELT0A01013 | Cement 13133 B4l B0 8 |National Highways Authority of India** INE9O6BOTFT4__| CRISIL AAA 1,150 11,823.96 278%

L . o - . 0 B N ..

7__|Coromandel International Limited E169A01031 | Fertilisers 815,058 7.842.87 2.74% 9 [PNB Housing Finance Limited** INES72E09395 | CARE AAA 960 10,076.29 2.37%

8 |Havells India Limited E176B01034 | Consumer Durables 498.966 7.242.25 2.53% 10 |Fullerton India Home Finance Company Limited** [INE213W07038 CARE AA+ 1,000 10,063.98 2.37%

9 _|Hindustan Petroleum Corporation Limited E094A01015 | Petroleum Products 597,087 6.816.37 2.38% fcati ; i mited**

20 THero MotoCorp Limited E158A01026 T Auto 43300 43198 .900/2 11 |Rural Electr}ﬁcagon Corporat}on L%m?ted** INE020BOSAGO | CRISILAAA 900 9,054.34 2413ZAJ
71 CICILombard General Insurance Company Limited INE765G01017 | Finance 796.416 5417.22 89% 12 |Rural Electrification Corporation Limited INE020BOSAK2 | CRISILAAA 900 8,991.22 2.12%
22 |Cummins India Limited E298A01020 ndustrial Products 568.848 5,258.15 .84% 13 [Power Grid Corporation of India Limited** INE752E070D2 | CRISILAAA 750 7,948.84 1.87%
23 Sun Pharmaceutical Industries Limited E044A01036 harmaceuticals 1,033,623 5,201.71 .82% 14 Reliance Jio Infocomm Limited** INE110L07054 CRISIL AAA 750 7.858.02 1.85%
24  |Finolex Industries Limited E183A01016 ndustrial Products 685.818 4,353.57 52% - . - - - -
25 [Bharat Blectronics Limited E263A01024 | Industrial Capital Goods 7473.268 4.026.48 41% 15 [Indian Railway Finance Corporation Limited** _|INEOS3F07991 | CARE AAA 750 7.815.12 1.84%
26 |SBI Life Insurance Company Limited * E123WO01016 | Finance 562,926 3.940.48 .38% National Bank for Agriculture and Rural
27 _|Bharat Forge Limited E465A01025 | Industrial Products 650,084 3.833.64 34% 16" | Development** INE261F08642 | CRISIL AAA 750 780519 1.84%
1mi E. 0,
28 LluaTech Coment Limited ESRICO O L Coment 203900 S sl e 17_|Reliance Jio Infocomm Limited** INEI10L08052__| CRISILAAA 710 7,776.65 1.83%
— = 18 |Tata Motors Finance Limited** INE601U07038 | CARE AA+ 750 7,771.02 1.83%
MONEY MARKET INSTRUMENTS - 19 |UltraTech Cement Limited** INE481G07166 CRISILAAA 750 7,674.65 1.81%
22 LBLO/ Reverse Reno Investments 1334336 230 20 |LIC Housing Finance Limited** INEIISAO7TLVS | CARE AAA 750 7,654.85 1.80%
9 o . 0
21  |LIC Housing Finance Limited** INE115A07MI3 CARE AAA 750 7,521.03 1.77%
Cash & Cash Equivalent Housing Development Finance Corporation
Net Receivables/Payables (2.794.87) 1.03% 22 Limited** INEO01A07PU3 CRISIL AAA 65 7,007.95 1.65%
o 0,
g;::lND TOTAL 2(82(%‘,759358;} 10‘1): 302 23 |Power Finance Corporation Limited** INE134E08IS1 CRISILAAA 600 6,252.68 1.47%
Notes : 1 Market value includes accrued interest 2 * Pending Listing 24 |National Highways Authority of India** INE906B0O7FE6 CRISILAAA 550 5,814.94 1.37%
25 |Bajaj Finance Limited** INE296A0TNES | CRISILAAA 500 5,329.06 1.25%
26  |Bajaj Finance Limited** INE296A07NFS CRISILAAA 500 5,314.29 1.25%
27 | Shriram Transport Finance Company Limited**  [INE721A07LX9 | IND AA+ 500 5,240.35 1.23%
DSP BlackRock Bond Fund 28 |L&T Infra Debt Fund Limited** INE235P07647 | CRISILAAA 200 522211 1.23%
Open Ended Income Scheme 29 |Export-Import Bank of India** INES14E0SFK7 | CRISIL AAA 500 521636 123%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 30 |Small Industries Development Bank of India** INES56F08IV6 CARE AAA 500 5,214.36 1.23%
31 |Power Finance Corporation Limited** INE134E081H4 CRISILAAA 500 5,089.80 1.20%
32 |LIC Housing Finance Limited** INE115A07MK9 | CARE AAA 500 5,016.44 1.18%
DEBT INSTRUMENTS g >
BOND & NCD's 33 |Bajaj Finance Limited** INE296A07QCS CRISILAAA 500 4,996.90 1.18%
Listed / awaiting listing on the stock exchanges 34 m;r_i Financial Services Limited** INE756IO7B?’5 CARE AAA 500 4,994.80 L 18%

I [HDFC Bank Limited** E040A08377 | IND AA+ 27 2.832.30 5.11% 1Nancia’ Services Limite ieal Bl
2 Axis Bank Limited** E238A08427 CRISIL AA+ 25 2,665.87 4.81% 35 |Piramal Enterprises Limited** INE140A07187 ICRAAA 460 4,802.91 1.13%

3 Reliance Industries Limited** E002A08476 CRISILAAA 250 2.502.63 4.52% : R B - 1% 0,
1 [Reliance Utilties and Power Private Limiied™ __[INE936D07067 | CRISILAAA 220 240560 434% 36 gl‘it{a“ l?}g‘lvrliy:“i“c? lerp"”‘(‘i"; L“lm‘ed INEQ33F07959 | CARE AAA 45 413799 LI2%

S LIC Housing Finance Limited** EI1SA07LD6 CRISILAAA 224 2.359.94 4.26% ational bank for Agriculture and kura o

6 [Dalmia Cement (Bharat) Limited™ E755K07231 _[ICRAAA 200 21976 397% 37 | Development** INE261F08527 | CRISIL AAA 400 4224.71 099%

D, 0 9 I T3 B Q 3 0,

L hower Lingnee Comoralion Limied ALMTUSRS (RIS AaA A 10 L 38 |PNB Housing Finance Limited** INEST2E09411 | CARE AAA 330 330659 0.78%

8 edanta Limited E205A07030 CRISILAA 20 2,107.5 .80%

9 Nirma Limited** E091A07174 CRISILAA 20 2.104.24 3.80% 39  |Bharat Petroleum Corporation Limited** INE029A07075 CRISILAAA 320 3,256.48 0.77%

1 1 1 1 F 0, i YY)

9 Rattonal Highways Authority of [ndia™ L0OBOTETE  CRISILAMA S0 2056.34 LI 40 [Indian Railway Finance Corporation Limited®* __|INE053F07942 | CRISILAAA 300 3,138.83 0.74%

2 |Adani Transmission Limited** i _ E931S07157 IND AA+ 5 645.14 2.97% 41  |Power Finance Corporation Limited** INE134E08IM4 CRISILAAA 250 2,699.69 0.64%

i gr?]rl?vtfog ?rzaygs Consumer Electricals Limited** 22222057; g? g% %LAIXA i@ gg?% % 43?’ 42 |Power Grid Corporation of India Limited** INE752E07JT8 | CRISILAAA 200 2,699.25 0.64%

S DLF Emporio Limied®™ ER66NOT0T6 | CRISIL AAGST] =0 33049 R0 43 |Rural Electrification Corporation Limited** INE020B08997 | CRISIL AAA 250 2,680.96 0.63%

g )CICI Bﬁnk Limi]qu** - S %gggoé% \gg gﬁsg Q;‘\X o 30 §Z§gg 5.6 Zﬁ) 44 |Fullerton India Credit Company Ltd** INES35H07944 | CAREAAA 250 2,673.22 0.63%

ewan Housing Finance Corporation Limite E 2. .60% — ———

3 elianceGas TransportationInfrastructureLimited™*  INE65 7108017 CRISIL AAA 3 1183 556 45 |Rural Electrification Corporation Limited** INE020B08823 CRISIL AAA 245 2,669.95 0.63%

9 Tata Motors Limited** E155A08365 CARE AA+ 3 14.03 2.37% 46 |PNB Housing Finance Limited** INES572E09296 CARE AA+ 250 2,637.47 0.62%

o LT 2 06% - - - —
20 NIFC Limited EIIE0IGEL  CRISILAAA 00 4 s 47 | HDB Financial Services Limited™* INE7S6107AY9 | CARE AAA 250 263395 0.62%
22 |Piramal Enterprises Limited** E140A07195 | ICRAAA XYM 89% Housing & Urban Development Corporation
23 [Indian Railway Finance Corporation Limited™™ F053F07967 | CARE AAA 00 41.63 88% B | Limited** INE031A08525 | IND AAA 230 2,63345 0.62%
24 ational Bank for Agriculture and Rural Development** E261F08642 CRISIL AAA 0f 40.69 8% - —
75 Sundaram BNP Paribas Home Finance Limited** E667F07BUO CARE AA+ 0 39.08 3% 49  |Power Finance Corporation Limited** INE134E08HP9 CRISILAAA 250 2,625.94 0.62%
26 [East-North Interconnection Company Limited** E556S07350 CRISIL AAA(SO) 00 36.32 7% Cholamandalam Investment and Finance Company
27__|Nuvoco Vistas Corporation Limited ™ £548V07039 | CRISILAA 0 026.01 5% 50 | fimited** INEIZIAO7NM1 | ICRAAA 250 2,616.80 0.62%
28 [Tata Steel Limited** EOBIAO8215 | BWR AA 7 6417 8% Limited
29 India Infoline Housing Finance Limited®* E477L07404 CRAAA 60 760.68 57% 51  |Power Finance Corporation Limited** INE134E081Z6 CRISILAAA 250 2,594.91 0.61%
%(1) 31‘53 I{I%u?ing Iljlinance Iﬁimited*]f_ o éi;% E 32%% ICCI??I}EI{‘X\A g Z i‘;g %‘7&0 52 |Power Finance Corporation Limited** INE134E08JA7 CRISILAAA 250 2,571.59 0.61%
3 ndia Infoline Housing Finance Limites E477L . .24% — —
0 Tata Motors Limited®* E155A08316 CARE AAT 5 53600 07% 53 |Bajaj Finance Limited** INE296A08847 CARE AAA 250 2,558.47 0.60%
33 [Housing Development Finance Corporation Limited** [INEOOIAO7QB1 | CRISIL AAA 5 525.93 0.95% Housing Development Finance Corporation
34| East-North Interconnection Company Limited** E556507319 | CRISILAAA(SO) 30 517.42 093% 54 | Limited®* INEOOIAO7PMO | CRISILAAA 25 2,549.55 0.60%
35 _|Tata Capital Fi ial Services Limited** E306N07IN7 ICRA AA+ 30 507.92 0.92 —
36 [Dewan Housing Finance Corporation Limiied®™ [INE200BOTIK] | CARE AAA 30000 30743 055% 55 |HDB Financial Services Limited** INE756107BL4 | CARE AAA 250 2538.28 0.60%
;g Blue Dart Express Limited** %33 B 83; g&ﬁ ﬁﬁ ggz éjg Z’gg 8(1)22? 56__|LIC Housing Finance Limited** INE115A07MG7 | CRISILAAA 250 2,521.33 0.60%
3Bl Dot ey e e 108105 TICRA AA 304436 T2 s 57 | Sundaram Finance Limited** INE660AOTPE0__| ICRAAA 250 2,51020 0.59%
Total 51,265.74 92.53% National Bank for Agriculture and Rural
58 INE261F08444 CRISILAAA 200 2,154.29 0.51%
i Development** >
Unlisted
40 HpclL_?\/[mal Energy Limited** E137K07034 IND AA 110 1.845.11 333% 59  |Reliance Utilities and Power Private Limited** INE936D07141 CRISIL AAA 200 2,015.76 0.47%
jé IS(BKIRCIarg,s 8; ,Pavme{lts Ser,vicesP P,rivtateL ,Liryiitggj* 425?5%%%33 g E};}IL ﬁng 8(5) ggggg (l)gézé 60 |HDB Financial Services Limited** INE756107AZ6 | CARE AAA 155 1,635.40 0.39%
Total - HANCIZL Services Tvate Liinite - 336309 A 61 |HDB Financial Services Limited** INE756107AL6 | CARE AAA 150 1,617.99 0.38%
62 |Rural Electrification Corporation Limited** INE020B08ABI CRISILAAA 150 1,587.26 0.37%
I M ARK T INSTRUMENTS T T 63| Indian Railway Finance Corporation Limited** __|INE053F07967 | CARE AAA 150 1,56245 037%
Total 159.67 0.29% 64 |Power Grid Corporation of India Limited** INE752E07KN9 | CRISILAAA 100 1,118.23 0.26%
Cash & Cash Equivalent 65  |Rural Electrification Corporation Limited** INE020B08955 CRISILAAA 100 1,101.13 0.26%
Net Receivables/Payables 716.77 1.28% 66 |HDB Financial Services Limited** INE756107BA7 CRISIL AAA 100 1,050.55 0.25%
T e 10(1)-331’;1* 67 _[Power Grid Corporation of India Limited** INE752E07MY2__| CRISIL AAA 100 1,040.22 0.24%
R 4 N I) f . a 0 N . .
Notes :1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 68 _|Power Finance Corporation Lll‘l:lltcd**‘ - INEI34E08IQ5 CRISIL AAA 100 1,024.42 0.24%
69  [Reliance Utilities and Power Private Limited** INE936D07133 CRISIL AAA 100 1,007.41 0.24%
70 |Reliance Utilities and Power Private Limited** [INE936D07166 | CRISILAAA 100 1,007.14 0.24%
71  |Reliance Utilities and Power Private Limited** INE936D07125 CRISILAAA 100 1,006.20 0.24%
. 72 |State Bank of India** INE062A08157 CRISIL AA+ 100 1,004.30 0.24%
DSP BlackRock Banking & PSU Debt Fund 73 |Reliance Utilities and Power Private Limited™ __|INE936D07117 | CRISILAAA 100 1,003.57 0.24%
Open Ended Income Scheme 74 |Reliance Utilities and Power Private Limited**  |INE936D07109 | CRISIL AAA 100 1,003.34 0.24%
Sr. No. Name of Instrument Rating/Industry Quantity Market value 75 [Power Grid Corporation of India Limited** INE752E07LT4 CRISIL AAA 70 785.62 0.19%
X Lakhs 76  |Power Grid Corporation of India Limited** INE752E07NJ1 CRISIL AAA 50 550.50 0.13%
77  |INTPC Limited** INE733E07JZ5 CRISILAAA 50 543.80 0.13%
DEBT INSTRUMENTS
BOND & NCD's 78  |Power Grid Corporation of India Limited** INE752E07NN3 CRISIL AAA 50 533.40 0.13%
Listed / aw&;iiﬂgmm sgock %ﬂge_s s RIS A — T — 79 |Rural Electrification Corporation Limited** INE020B07IV4 | CRISIL AAA 50 528.89 0.12%

1 Rural Electrification Corporation Limite . .39% : e - TR 0

o) Export.Import Bank of India** INES 14E0SFD2 CRISIL AAA 1130 11.941.00 6.59% 80  [Reliance Utilities and Power Private Limited INE936D07158 CRISILAAA 50 503.23 0.120/0

3 [Power Grid Corporation of India Limited*™* INE752E07MZ9 | CRISIL AAA 1,000 10.479.63 5.78% Total 403,618.68 95.09%
4 Indian Railway Finance Corporation Limited** INE053F07918 CRISIL AAA 750 7,860.78 4.34%

5 [Small Industries Development Bank of India** INE556F09601 CARE AAA 600 6.357.29 351% Unlisted

6 National Highways Authority of India** INE906B07FG1 CRISIL AAA 550 5.814.65 3.21% e r S

7 |LIC Housing Finance Limited** INEI15A07K05 | CRISIL AAA 500 5.386.28 2.07% 81 |Tata Sons Limited INE89SDO8741 | CRISIL AAA 100 1,030.37 0.2

8 |National Bank for Agriculture and Rural Development** [INE261F08451 CRISILAAA 500 5,380.50 2.97% Total 1,030.37 0.24%

9 Indian Railway Finance Corporation Limited** INE053F07934 CRISIL AAA 500 5,363.92 2.96%

T ILIC Tousing Foanes Limied ™ o INET13A0TL B0 CRISIT AAA ) T3 ST CENTRAL GOVERNMENT SECURITIES

ousing Finance Limite E L . 91% -

2 [Reliance Gas Transportation_Infrastructure_Limited™|INE657108017 | CRISILAAA 470 5.127.99 2.83% 82 18.39% Rajasthan SDL 15032020 IN2920150298 | SOV 90,000 93.29 0.02%

3 |National Highways Authority of India** INE906B07FE6 CRISILAAA 450 4,757.68 2.62% Total 93.29 0.02%

4 |National Highways Authority of India** INE906B07FT4 CRISILAAA 450 4,626.77 2.55%

5 |Housing Deyelogmem Finance Corporation Limited** [INEO01A07QP1 CRISIL AAA 45 4,609.74 2.54% MONEY MARKET INSTRUMENTS

6 [NTPC Limited** INE733E07KB4 CRISIL AAA 350 3.712.59 2.05% i T n

7 |Indian Railway Finance Corporation Limited** EO53F07ABS | CAREAAA 350 3,542.18 95% Certificate of Deposit

8 TPC Limited** E733E07JC4 CRISILAAA 300 3,350.91 85% National Bank for Agriculture and Rural o

- = + . .

9 ational Bank for Agriculture and Rural Development** |INE261F08444 CRISIL AAA 300 3231.43 78% 8 Development™* INE261F16223 CRISILAI 2,500 245957 0.38%
20 |Power Finance Corporation Limited** INE134E08GN6 CRISILAAA 250 2,800.35 .54% Total 2,459.57 0.58%
21 Power Grid Corporation of India Limited** INE752E07KN9 CRISILAAA 250 2,795.57 .54%

22 [NTPC Limited** INE733E07JD2 CRISIL AAA 250 2,786.20 54% -
23 Power Finance Corporation Limited** INE134E08CO3 CRISIL AAA 250 2,733.65 S1% Commercial Paper
24 |ONGC Mangalore Petrochemicals Limited** INE053T07018 IND AAA 250 2,646.30 46% 84  |Bajaj Finance Limited** INE296A14LS8 CRISILA1+ 2,000 9,612.12 2.26%
25 Small Industries Development Bank of India** INE556F09593 CARE AAA 250 2.643.04 46% 85 Infrastruct L H & Fi ial S 3 Ltd** |[INE871D14IA6 ICRAAL+ 500 2.436.94 0.57%
26| Rural Electrification Corporation Limited** INE020B0BAF2 | IND AAA 250 2.636.29 1.45% LTASTuClure _cdse < ITanCia” Serviees 06 Y
27 |Power Finance Corporation Limited** E134E08IYO | CRISIL AAA 250 2,612.72 44% Total Uik diSe
28 ational Bank for Agriculture and Rural Development** | INE261F08907 CRISIL AAA 250 2,539.33 40%
29 __|NHPC Limited** ES48E07831 | CARE AAA 2.000 205327 19% 8 |CBLO/ Reverse Repo Investments 470146 111%
30 |ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 200 2,111.16 1.16% Total 2.701.46 111%
31 |Power Finance Corporation Limited** INE134E08HQ7 | CRISILAAA 200 2,088.84 1.15% A .
32 [Housing Development Finance Corporation Limited** [INEO01A07QES CRISIL AAA 15 1,567.66 0.86%
33 [Power Grid Corporation of India Limited** INE752E07MY2 | CRISIL AAA 50 1,560.32 0.86% Cash & Cash Equivalent
34 HPC Limited** i i E848E07682 IND AAA 1,100 214.14 0.67% Net Receivables/Payables 703.47 0.13%
35 Power Grid Corporation of India Limited** E752E07LV0 CRISILAAA 00 47.76 0.63% Total 70347 0.13%
36 [Power Grid Corporation of India Limited** E752E07LU2 CRISIL AAA 00 36.15 0.63% - > o“
37 _|Rural Electrification Corporation Limited** INE020B0SAA3 | CRISILAAA 00 069.80 0.59% GRAND TOTAL 424,655.90 100.00%
38  |National Bank for Agriculture and Rural Development** [INE261F08642 CRISIL AAA 00 040.69 0.57% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
39  [Power Finance Corporation Limited** INE134E08HV7 | CRISIL AAA 00 037.13 0.57%
40 |Rural Electrification Corporation Limited** INE020B08955 CRISILAAA 50 550.57 0.30%
41 |GAIL (India) Limited** INE129A07206 CARE AAA 50 546.20 0.30%
42 |Power Grid Corporation of India Limited** INE752E070D2 CRISILAAA 50 529.92 0.29%

Total 157,517.29 86.85%

MONEY MARKET INSTRUMENTS

Certificate of Deposit
43 IndusInd Bank Limited** INE095A16UZ5 CRISILAI+ 2,500 2,472.57 1.36%

Total 2,472.57 1.36%
44 |CBLO/Reverse Repo Investments 20,983.82 11.57%

Total 20,983.82 11.57%

Cash & Cash Equivalent

Net Receivables/Payables 336.19 0.22%

Total 336.19 0.22%

GRAND TOTAL 181,309.87 100.00%

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 September 30, 2017

(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 Money Manager Fund DSP BlackRock Equity Savings Fund (Cont'd)
Open Ended Income Scheme Open Ended Equity Scheme
Sr. N Name of Instrument Rating/Industry Market value % to Net Assets Sr. No. Name of Instrument Rating/Indust Quantity Market value
 Lakhs) T Lakhs
DEBT INSTRUMENTS DERIVATIVES
BOND & NCD's 77 | Yes Bank Limited Oct]17** Stock Futures (3,500) (12.29) -0.01%
Listed / awaiting listing on the stock exchanges 78  |Lupin Limited Oct]7** Stock Futures (1,600) (16.26) -0.01%
1 Vedanta Limited** INE268A07137 | CRISIL AA 550 6,684.32 4.55% 79 |Apollo Tyres Limited Octl 7+* Stock Futures (33,000) (81.11) -0.07%
g ;mtl P halrréla l]‘(abor/e;torjesli‘imite%*; TDeval G %Egg;gggég gﬁ?ﬁéﬁﬁ - %gg 3 33378 ggégﬁ’ 80 [Dewan Housing Finance Corporation Limited Octl17** Stock Futures (15,000) (82.90) -0.07%
ational Bank for Agriculture and Rural Developmen 2,780. A48% - s L ok 20.10°
4 [Kotak Mahindra Prime Limited** INE916DATLS3 | CRISILAAA 100 11.533.17 3.14% 51 Hinduleo facusries Limied Ot |7 Slock futures g? ggg; E;;g?g; S
5 Tatq Motors Finance ijited** INE909HO07CQ8 | CRISIL AA 000 490.86 3.13% 83 |Reliance Capital Limited Oct17+* Stock Fut 45.000 265l16 -0‘22‘V
6 [National Bank for Agriculture and Rural Development™ | _INE261F08865 | IND AAA 000 269.73 2.80% ce Capital Limited Oc ock Futures (43,000) (265.16) 22%
. - d Octl 7+ Stock Futures (165,000 Q1225 022%
7 [Dewan Housing Finance Corporation Limited** NE202BO7I3 | CARE AAA 1,000,000 0.238.81 2.79% 84 IDLF Limitc
8 [Power Finance Corporation Limited** NE[34E08IU7_| CRISILAAA 1.000 0.146.98 2.77% 85 _|Punjab National Bank Oct17** _ Stock Futures (227.500) 295.07)] _ -0.24%
9 edanta Limited™* INE268A07129 | CRISIL AA 350 9.172.96 2.50% 86 [Bharat Petroleum Corporation Limited Oct17** Stock Futures (68,400) (322.16) -0.26%
0 LIC Housing Finance Limited** NE115A071B6 | CRISIL AAA 500 5.464.93 49%, 87  [Hindustan Petroleum Corporation Limited Oct17** Stock Futures (78,750) (336.18) -0.28%
1 Piramal Enterprises Limited** NE140A08SJ4 [ ICRAAA 465 4,844.45 .32% 88 | Vedanta Limited Octl7** Stock Futures (126,000) (397.34) -0.33%
2 [National Bank for Agriculture and Rural Development** NE261F08519 | CRISILAAA 465 4,.813.05 31% 89  [L&T Finance Holdings Limited Oct17** Stock Futures (229,500) (449.25) -0.37%
3 edanta Limited** NE268A07111 | CRISIL AA 300 3,247.81 0.89% 90  [Wockhardt Limited Oct17** Stock Futures (80,800) (499.26) -0.41%
4 |Power Fingnce .Corporat.iOIll Limited** INE134E08GM8 | CRISIL AAA 250 2,713.33 0.74% 91 |Larsen & Toubro Limited Octl7** Stock Futures (47,250) (540.47) ~0.44%
2 ﬁg g‘m&g g inance t!m}:egj: %gﬂg:g;igg 82 Eg 222 ;gg g g Z 3 g; ‘? 92 _|ITC Limited OctI7** Stock Futures (218.400) (56544 046%
ousing Finance Limitex . .71% R o ™
7 [National Bank for Agriculture and Rural Development™® | INE261F08790 | CRISIL AAA 250 2:595.59 071% 53t Bani ol hndia Dt - — Stock Putures (225.000) (C72.40) DA%
§ Janalakshmi Financial Services Limited™ NE9S3LO7107 | ICRAA 3 1412.39 0.39% ndiabulls Real Estate Limited Oct17 Stock Futures (280,000) (622.02)L  -0.51%
= - 5 = 95 [IRB Infrastructure Developers Limited Oct17** Stock Futures (312,500) (669.84) -0.55%
9 [Fullerton India Credit Company Ltd** NES535H07506 | CARE AAA 50 533.93 0.15% — e ecop
Total 136,478.20 37.21% 96 D1V} s Laboratories lelt.edAOCt”** Stock Futures (79,200) (678.51) -0.56%
97 [Reliance Infrastructure Limited Oct17** Stock Futures (148,200) (692.17) -0.57%
Unlisted 98 |Kaveri Seed Company Limited Oct17** Stock Futures (136,500) (709.12) -0.58%
20 |IL&FS Transportation Networks Limited** INE975G08140 | CRISIL AAA(SO) 1,000 5,829.43 1.59% 99  |The Federal Bank Limited Oct17** Stock Futures (660,000) (745.14) -0.61%
21 |KKR India Financial Services Private Limited** INE321N07061 | CRISIL AA 15 1,925.19 0.52% 100 [LIC Housing Finance Limited Oct17** Stock Futures (125,400) (788.26) -0.65%
Total 7,754.62 2.11% 101 [NCC Limited Oct17** Stock Futures (1,032,000) (859.14) -0.71%
102 [Power Finance Corporation Limited Octl7** Stock Futures (714,000) (876.08) -0.72%
Securitised Debt Instruments 103 |Jindal Steel & Power Limited Oct17** Stock Futures (666,000) (90L.10)]  -0.74%
22 |MFL Securitisation Trust - LIT** INE775X15011 | CRISIL AAA(SO) 35 2,757.33 0.75;% 104 | Tata Steel Limited Octl7%* Stock Futures (142,000) (928.40) 20.76%
Lo ZIEEE LA 105_|Tata Chemicals Limited Octi 7 Stock Futures (145,500) (936.38)] __0.77%
106 |Bajaj Auto Limited Oct17** Stock Futures (41,250) (1,289.08) -1.06%
3 g?gzgg?g{%\;?ﬁggggl\” SECURITIES IN0020092071 | SOV 7.000.000 706633 193% 107 Indiabylls Housing Finapce Limited Octl17** Stock Futures (113,600) (1,372.23) -1.13%
Total 7,066.33 1.93% 108 | Aurobindo Pharma Limited Oct]7** Stock Futures (221,600) (1,541.12) -1.27%
109 [BEML Limited Oct17** Stock Futures (99,000) (1,576.77) -1.29%
MONEY MARKET INSTRUMENTS 110 [CESC Limited Oct17** Stock Futures (188,100) (1,865.48) -1.53%
Certificate of Deposit 111 |Bank of Baroda Oct17** Stock Futures (1,365,000) (1,883.70) -1.55%
24 |HDFC Bank Limited** INE040A16BM9 | IND A1+ 7,500 7,284.22 1.99% 112 |Housing Development Finance Corporation Limited Oct17** Stock Futures (109,000) (1,903.03) -1.56%
25 [National Bank for Agriculture and Rural Development** | INE261F16223 | CRISIL Al+ 5,000 4919.14 1.34% 113 |Bharat Financial Inclusion Limited Oct17%* Stock Futures (202,000) (1,924.15) -1.58%
Total 12,203.36 3.33% 114 |Exide Industries Limited Oct17** Stock Futures (972,000) (2,0062D]  -1.65%
CommercalPaner 115 |JSW Energy Limited Oct17** Stock Futures (2,711,500) (2,013.29) -1.65%
D - — " 5
26 [Housing Development Finance Corporation Limited™ | INEOOIAI14QZ6 | ICRA AT 5.000 24.63720 672% Hg lcef“mryLT.ex,t:'?é‘ tlln;i;‘,fmes Limited Oct1 7% gt"dl: E“L”Jres (;Z?(s)gg) (i %gggg) ;zgof’
27 |Edelweiss Commodities Services Limited** NEGSTNI4LY2 | CRISILATT 2000 9.956.18 544% e e e ock Futures (GIL300)  (4700.28), -3.86%
28 [Tata Steel Limited** NEOSIAI4684 | IND AL+ 4,000 9.780.40 5.39% cel Limited Octl7 Stock Futures (2.139,000) (5,336.80), _4.38%
29 [Reliance Jio Infocomm Limited*™ NEIIOLI4FA8 | CARE AL+ 4,000 9.711.52 5.37% flofal (44251.58)| -36.34%
30 Bharat Financial Inclusion Limited** NE180K14329 [ICRAAI+ 2,000 9,964.60 2.72%
31 Steel Authority of India Limited** E114A14EX8 | CAREAIl+ 2,000 9,912.94 2.70% Units issued by REITs & InvITs
32 etwork 18 Media & Investments Limited** NE870H14DY0 [ ICRAAI+ 2,000 9,864.71 2.69%% Listed / awaiting listing on the stock exchanges
33 IFL Wealth Finance Limited** NE248U14AH3 [ ICRAAl+ 2,000 9,441.73 2.57% 119 |India Grid Trust INE219X23014 Finance 3,852,765 3,687.48 3.03%
34 |HDB Financial Services Limited** INE756114AD9 | CARE A1+ 500 7,493.13 2.04% 120 |IRB InvIT Fund INE183W23014 | Finance 3,180,000 3,013.05 2.47%
35  |Network18 Media & Investments Limited** INE870H14DZ7 | ICRAAI+ 500 7.397.30 2.02% Total 6,700.53 5.50%
36 |Sun Pharma Laboratories Limited** E915T14139 [ICRAAI+ 500 7,390.95 2.01%
37 |Adani Gas Limited** E399L14380 | CAREAIl+ 000 4,919.38 34%
38 |Adani Gas Limited** E399L14398 | CAREAIL+ 000 4,915.52 .34% gggTDI&N?VTCIg{iWENTS
39 |IM F@nanc@al Products L@m@ted:: INI 3523 H14D11 [ ICRAAI+ 000 il 668.77 .2'2& Listed/ awaiting listing on the stock exchanges
Iy T TR o S0 e 121 Cholamandalam Investment and Finance Company Limited** |INET2TAOTNC2_| ICRAAA 500 537561 441%
42 |Somany Ceramics Limited** INE355A14104 | ICRAAI+ 200 976.52 0.54% 122 | Shriram Transport Finance Company Limited** INE721A07MJ6 | CRISIL AA+ 200 2,054.53 1.69%
Total 168,680.26 45.97% 123 [Rural Electrification Corporation Limited** INE020B08799 | CRISILAAA 100 1,117.63 0.92%
124 |Housing Development Finance Corporation Limited** INEOO1AO70H3 | CRISILAAA 10 1,083.04 0.89%
Treasury Bill 125 |Power Finance Corporation Limited** INE134E08HP9 | CRISILAAA 100 1,050.38 0.86%
43 |317 DAY T-BILL 15032018 IN002017X072 | SOV 250,000 243.21 0.07% 126 | Punjab National Bank** INE160A08118 BWR AA+ 100 1,046.27 0.86%
Total 243.21 0.07% 127 _|Housing Development Finance Corporation Limited** INE00IAQO7QES | CRISIL AAA 10 1,045.11 0.86%
128 [Tata Cleantech Capital Limited** INE857Q07067 CRISIL AA+ 100 1,024.28 0.84%
44 JCBLO /Reverse Repo Investments 39.995.63 1090% 129 |Union Bank of India** INE692A08060 | IND AA 70 725.06] _ 0.60%
Ll BHSHSI6S el 130_[Power Finance Corporation Limited™ INEI34E08CO3_| CRISILAAA 50 54673 045%
Cash & Cash Equivalent 131 GAIL (India) Limited‘f* - INE129A07222 CARE AAA 50 546.20 044524
Ne—q_t Receivables/Payables (8342.67) 227% 132 Nathnal Bank fo; Agrxcglturevand Rural De.velvopment INE261F08485 CRISILAAA 25 267.80 0.22%
Total (8,342.67) 227% 133 |Mahindra & Mahindra Financial Services Limited** INE774D07QV5 | IND AAA 15 157.92 0.13%
GRAND TOTAL 366,836.27 100.00% 134 |Rural Electrification Corporation Limited** INE020B07IA8 | CRISIL AAA 10 109.56 0.09%
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest Total 16,150.12 13.27%
MONEY MARKET INSTRUMENTS
135 |CBLO / Reverse Repo Investments 10,252.53 8.42%
. . Total 10,252.53 8.42%
DSP BlackRock Equity Savings Fund
Open Ended Equity Scheme Fixed Deposit
136 |RBL Bank Limited 01 Dec 2017 (Duration - 95 Days) Unrated 1,206.87 0.99%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 137 |HDFC Bank Limited 23 Oct 2017 (Duration - 94 Days) Unrated 1.012.33 0.83%
3 Lakhs Assets 138 |RBL Bank Limited 03 Jan 2018 (Duration - 96 Days) Unrated 800.27 0.66%
139 |HDFC Bank Limited 30 Nov 2017 (Duration - 93 Days) Unrated 703.96 0.58%
EQUITY & EQUITY RELATED 140 |RBL Bank Limited 02 Dec 2017 (Duration - 92 Days) Unrated 703.60 0.58%
Listed / awaiting listing on the stock exchanges 141 |HDFC Bank Limited 06 Nov 2017 (Duration - 95 Days) Unrated 605.82 0.50%
1 JSW Steel Limited INE0O19A01038 Ferrous Metals 2,139,000 5,314.35 4.36% 142 |RBL Bank Limited 07 Nov 2017 (Duration - 96 Days) Unrated 505.01 0.41%
2 [Infosys Limited INE009A01021 | Software 521,500 4,69298)  3.85% 143_|HDFC Bank Limited 07 Dec 2017 (Duration - 93 Days) Unrated 50223 041%
3 |Housing Development Finance Corporation Limited INE001A01036 | Finance 186,634 3.251.44 2.67% 144 |RBL Bank Limited 06 Oct 2017 (Duration - 92 Days) Unrated 304.83 0.25%
4 |HDFC Bank Limited INE040A01026 | Banks 156,567 2827.13|  2.32% 145 [RBL Bank Limited 27 Oct 2017 (Duration - 95 Days) Unrated 303.83] 0.25%
5 |Hindustan Petroleum Corporation Limited INE094A01015 | Petroleum Products 605,689 2,585.08 2.12% 146 |RBL Bank Limited 21 Nov 2017 (Duration - 97 Days) Unrated 201.70 0.17%
6 Bharat Financial Inclusion Limited INE180K01011 Finance 268,981 2,549.27 2.09% 147 |RBL Bank Limited 12 Dec 2017 (Duration - 95 Days) Unrated 200.84 0.16%
7 |Century Textiles & Industries Limited INE055A01016 | Cement 193,050 2,359.94 1.94% Total 7,051.29 5.79%
8 CESC Limited INE486A01013 Power 231,665 2,286.07 1.88%
9 |Yes Bank Limited INE528G01027 | Banks 628,129 219845  181% Cash & Cash Equivalent
10 |Exide Industries Limited INE302A01020 | Auto Ancillaries 972,000 2,001.83 1.64% Cash Margin 2.280.68 187%
11 |JSW Energy Limited INEI121E01018 Power 2,711,500 1,999.73 1.64% Net Receivables/Payables (1,079.62) 20.93%
12__|Bank of Baroda INE028A01039__| Banks 1,365,000 1,878.24 1.54% Total 1201.06]  0.94%
13 |GAIL (India) Limited INE129A01019 Gas 440,661 1,846.59 1.52% GRAND TOTAL 121,782.03] 100.00%
14 |Eris Lifesciences Limited INE406M01024 | Pharmaceuticals 303,234 1,748.90 1.44% T . : . . p p A P
15 TThe Fedoral Bank Limited INE171A01029 Banks T516.400 70822 La0% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 3 Pending Listing
16 |Bajaj Finance Limited INE296A01024 Finance 92,720 1,704.24 1.40%
17 [Tata Steel Limited INE081A01012 Ferrous Metals 257,573 1,680.79 1.38%
18 |Bharat Petroleum Corporation Limited INE029A01011 Petroleum Products 354,691 1,671.66 1.37%
19 |BEML Limited INE258A01016 Industrial Capital Goods 99,000 1,570.09 1.29%
20| Aurobindo Pharma Limited INE406A01037 | Pharmaceuticals 221,600 153270 1.26% DSP BlackRock Constant Maturity 10Y G-Sec Fund
21  |Blue Star Limited INE472A01039 Consumer Durables 190,186 1,473.56 1.21% Open Ended Gilt Scheme
22 | V-Guard Industries Limited INE951101027 Industrial Capital Goods 762,695 1,390.39 1.14%
23 |Indiabulls Housing Finance Limited INE 148101020 Finance 113,600 1,370.87 1.13% . . pr e Yy —— P
24 |Reliance Industries Limited INE002A01018 | Petroleum Products 171,161 1.336.60] _ 1.10% Sr.No. Name of Instrument Rating/Industry Quantity M‘"];It fﬁ;luf % ;"‘th
25 |Bajaj Auto Limited INE917101010 | Auto 41,250 1,282.63 1.05% & Lakhs) o
26  |Larsen & Toubro Limited INEO18A01030 [ Construction Project 93,632 1,069.32 0.88%
27 _|Tata Chemicals Limited INE092A01019 | Chemicals 145,500 935.78 0.77% IC)EEI"I[{NAT (I;{g\l\//lﬁ-lEIl{Vl:lrl\S/lENT SECURITIES
28 [Crompton Greaves Consumer Electricals Limited INE299U01018 | Consumer Durables 434,380 907.20 0.74% 1 6.79% GOL 15052027 TN0020170026 SOV 9.099.300 941278 6831%
29 |Jindal Steel & Power Limited INE749A01030 Ferrous Metals 666,000 896.77 0.74% 5 8.I5‘; GOI 24112026 IN0020140060 SOV 3 175’000 3’494'98 25'370/0
30 _ |Power Finance Corporation Limited INE134E01011 Finance 714,000 870.37 0.71% 3 8‘28‘; GOI 21092027 IN0020070069 SOV 411’000 ’445'87 3'24(,/0
) i n . 0 . .. 0
31 [NCC Limited INE868B01028 Construction Project 1,032,000 856.04 0.70% 2 8.24% GOI 15022027 IN0020060078 SOV 300.000 32621 237%
32 |Music Broadcast Limited INE919101016 Media & Entertainment 224,395 848.55 0.70% ’fotal 3 679.8 4 ) '29%
33 |AU Small Finance Bank Limited INE949L01017 Banks 148,208 842.71 0.69% = -
34 |IndusInd Bank .Llrmted _ INE095A01012 Bfmks 49,586 834.14 0.68% MONEY MARKET INSTRUMENTS
35 |LIC Housing Finance Limited INE115A01026 Finance 125,400 786.70 0.65% 3 CBLO/ Reverse Repo Investments 9497 0.69%
36 | Vedanta Limited INE205A01025 Non - Ferrous Metals 247421 771.52 0.64% Total 94'97 0 ‘69%
37 |Quess Corp Limited INE615P01015 Commercial Services 90,505 756.53 0.62% - -
38  [Voltas Limited INE226A01021 Construction Project 147,422 746.03 0.61% Cash & Cash Equivalent
39 |Minda Industries Limited INE405E01023 Auto Ancillaries 85,382 707.18 0.58% Net Receivables/Payables 38 0.02%
40  |Kaveri Seed Company Limited INE455101029 Consumer Non Durables 136,500 706.05 0.58% Total 3'82 0 '02%
41 _ [Reliance Infrastructure Limited INE036A01016 | Power 148,200 689.20 0.57% GRAND TOTAL 3 778.63 100'00%
42 |Divi's Laboratories Limited INE361B01024 | Pharmaceuticals 79,200 671.75 0.56% - - — -
43__[IRB Infrastructure Developers Limited INES21101014__| Construction 312,500 665.16] _ 0.55% Notes : 1 Market value inclides accrued inferest
44 [Sun TV Network Limited INE424H01027 Media & Entertainment 84,329 642.63 0.53%
45 |ICICI Lombard General Insurance Company Limited INE765G01017 Finance 92,331 628.04 0.52%
46 |Indiabulls Real Estate Limited INE069101010 Construction 280,000 618.24 0.51%
47 |Hindalco Industries Limited INE038A01020 Non - Ferrous Metals 245,729 591.22 0.49%
48 |State Bank of India INE062A01020 | Banks 225,000 57116 0.47% DSP BlackRock World Energy Fund
49 |Kotak Mahindra Bank Limited INE237A01028 | Banks 56,714 568.42 0.47% Open Ended Fund of Funds Scheme
50 |ITC Limited INE154A01025 Consumer Non Durables 218,400 564.13 0.46%
51 Gujarat State Petronet Limited INE246F01010 Gas 278,008 556.85 0.46% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
52 INTPC Limited INE733E01010 Power 316,769 530.43 0.44% (X Lakhs) Assets
53 |Dalmia Bharat Limited INE439L01019 Cement 19,487 500.59 0.41%
54 [Advanced Enzyme Technologies Limited INE837H01020 Consumer Non Durables 197,910 498.73 0.41% MONEY MARKET INSTRUMENTS
55 | Wockhardt Limited INE049B01025 Pharmaceuticals 80,800 497.16 0.41% 1 CBLO / Reverse Repo Investments 24.99 1.29%
56 |Britannia Industries Limited INE216A01022 Consumer Non Durables 10,547 458.19 0.38% Total 24.99 1.29%
57 |L&T Finance Holdings Limited INE498L01015 Finance 229,500 447.75 0.37%
58  [Bharat Electronics Limited INE263A01024 Industrial Capital Goods 257,862 419.80 0.34% OTHERS
59  |Prataap Snacks Limited * INE393P01035 Consumer Non Durables 43,065 403.95 0.33% Foreign Securities
60  [Power Grid Corporation of India Limited INE752E01010 | Power 153,297 323.46 0.27% BlackRock Global Funds - World Energy Fund o
61  |Wim Plast Ltd. INE015B01018 Industrial Products 22,786 307.61 0.25% 2 (Class 12 USD ShiireS):iA LU0368250907 1101 1,365.80 70.35%
62 |Punjab National Bank INE160A01022 | Banks 227,500 293.59 0.24% BlackRock Global Funds - New Energy Fund 0
63__|DLF Limited INE271C01023__| Construction 165.000 27110 0.22% 3 |(Class 12 USD Shares)™ LU0534476519 80,065 53478 27.62%
64 [Maruti Suzuki India Limited INE585B01010 Auto 3,321 264.96 0.22% Total 1,900.58 98.17%
65 |Reliance Capital Limited INE013A01015 Finance 45,000 263.70 0.22%
66 |Gujarat Narmada Valley Fertilizers and Chemicals Limited INE113A01013 Chemicals 80,000 242.44 0.20% Cash & Cash Equivalent
67 | Techno Electric & Engineering Company Limited INE286K01024 | Construction Project 69,794 227.35 0.19% Net Receivables/Payables 10.42 0.54%
68 |Eicher Motors Limited INE066A01013 Auto 661 206.32 0.17% Total 10.42 0.54%
69 |Jyothy Laboratories Limited INE668F01031 Consumer Non Durables 37,814 152.98 0.13% GRAND TOTAL 1,935.99 100.00%
70  [SBI Life Insurance Company Limited » INE123W01016 | Finance 21,168 148.18 0.12% Notes : 1""Fund domiciled in Luxembourg 2 Market value includes accrued interest
71 [Igarashi Motors India Limited INE188B01013 | Auto Ancillaries 11,658 104.92 0.09%
72 [Dewan Housing Finance Corporation Limited INE202B01012 Finance 15,000 82.45 0.07%
73 |Apollo Tyres Limited INE438A01022 [ Auto Ancillaries 33,000 81.10 0.07%
74 |Satin Creditcare Network Limited INE836B01017 Finance 24,707 75.86 0.06%
75 [Laurus Labs Limited INE947Q01010 Pharmaceuticals 6,354 3222 0.03%
76 [Lupin Limited INE326A01037 Pharmaceuticals 1,600 16.22 0.01%
Total 80,426.50 66.08%
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DSP BLAC I(ROCI( DSP BlackRock Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017

(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 World Gold Fund DSP BlackRock Dynamic Asset Allocation Fund
Open Ended Fund of Funds Scheme Open Ended Fund of Funds Scheme

No. Name of Instrument Rating/Indu Market value % to Net

ame of Instrument ati Quantity

(X Lakhs) Assets

MONEY MARKET INSTRUMENTS MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 474.87 1.62% 1 CBLO / Reverse Repo Investments 657.76 0.73%
Total 474.87 1.62% Total 657.76 0.73%
OTHERS Mutual Funds
Foreign Securities 2 DSP BlackRock Short Term Fund- Dirch - Growth |INF740K01NJ5 88,599,654 26.480.40 29.19%
2 Ssll]fe‘g‘jfk Global Funds - World Gold Fund (Class I2 USD LU0368252358 1,348,089 2899524  98.77% 3 G)SP ?ﬁackmk Strategic Bond Fund- Direct -1\ p7401.010G4 1,274,730 26,241.67 28.93%
TOW!
Total 28,995.24 98.77% 4 DSP BlackRock Equity Fund - Direct - Growth INF740K01PI2 52,139.039 18.981.74 20.93%
Cash & Cash Equivalent 5 gf:w?é“k}{“k Topl00 Equity Fund-Direct -\ 7401 pR3 9,348,308 18,556.02 20.46%
Net Receivables/Payables (112.42) -0.39% Total 90,259.83 99.51%
Total (112.42) -0.39%
GRAND TOTAL 29,357.69]_100.00% Cash & Cash Equivalent
Notes : 1""Fund domiciled in Luxembourg 2 Market value includes accrued interest Net Receivables/Payables (211.48) -0.24%
Total (211.48) -0.24%
GRAND TOTAL 90,706.11 100.00%
Notes : 1 Market value includes accrued interest
DSP BlackRock US Flexible* Equity Fund
Open Ended Fund of Funds Scheme
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net DSP BlackRock FMP - Series 192 - 36 M
R Lakhs) Assets Close Ended Income Scheme
~ T s - P v Y 7 o,
VONEY TINSTRUMENTS Sr. No. Name of Instrument Rating/Industry Quantity Marl;ei\::i]ue %o ;o N:t
T [CBLO/Reverse Repo Investments 59983 329% K Lakhs) Asscts
Total 599.83 329%
DEBT INSTRUMENTS
OTHERS BOND & NCD's
Foreign Securities Listed / awaiting listing on the stock
BlackRock Global Funds - US Flexible Equity Fund exchanges
2| (Class I2 USD Shares)™ LU0368250220 1315,139 1766297 96.73% 1__|Rural Electrification Corporation Limited™* _|INE020B08971 | CRISILAAA 100 1,073.01 11.47%
Total 17,662.97 96.73% 2 Janalakshmi Financial Services Limited** INE953L.07222 | ICRA A 100 1,019.37 10.90%
Housing Development Finance Corporation
Cash&CashE ivalent 3 Limited** INEOO1A070B6 | CRISIL AAA 10 1,014.46 10.85%
Net Receivables/Payables (321) '0-02;% 4 Sobha Limited** INE671H07210 [ ICRA A+ 1,000 1,013.12 10.83%
Total (3.21) 0.02% 5 [Export-Import Bank of India** INES14E08DD7 | CRISIL AAA 74 823.90 8.81%
GRAND TOTAL 18,259.59 100.00% Total 4,943.86 52.86%
Notes : 1”"Fund domiciled in Luxembourg 2 Market value includes accrued interest 3 *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. Unlisted
6 ﬁlfni elgff‘ Financial Services Private INE321N07020 | CRISIL AA 9 1,200.85 12.84%
7 ILLlr‘g;lFteS dfi‘ergy Development Company INE938L08023 | CARE A+ 10 1,100.88 11.77%
DSP BlackRock Global Allocation Fund Total 2:301.73 24.61%
Open Ended Fund of Funds Scheme MONEY MARKET INSTRUMENTS
0,
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 8 CBLO/ Reverse Repo Investments 106.45 1‘14,,%)
Total 106.45 1.14%
(X Lakhs) Assets
Mutual Funds
MONEY MARKET INSTRUMENTS — -
T [CBLO  Reverse Repo Invesimens 9997 300% o PSP BlackRock Liquidity Fund - Direct -\ 01 L4 83,450 2,005.43 21.44%
Total 9997 3.04% Growth
Total 2,005.43 21.44%
OTHERS
Foreign Securities Cash & Cash Equivalent
BlackRock Global Funds - Global Allocation Fund (Class Net Receivables/Payables (4.25) -0.05%
2 | L USD Sharesyt LU0368249560 80,107 311610 94.78% Total @25) 0.05%
Total 3,116.10 94.78% GRAND TOTAL 9,353.22 100.00%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
Cash & Cash Equivalent
Net Receivables/Payables 71.70 2.18%
Total 71.70 2.18%
GRAND TOTAL 3.287.717 100.00%

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

DSP BlackRock FMP - Series 195 - 36M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
. (X Lakhs) Assets
DSP BlackRock 3 Years Close Ended Equity Fund
Close Ended Equity Scheme DEBT INSTRUMENTS
Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets BQND &N C.I?'s —
@ Lakhs) Listed / awaiting listing on the stock
exchanges
EQUITY & EQUITY RELATED 1 Power Finance Corporation Limited** INEI34E08ICS5 | CRISIL AAA 55 576.22 10.83%
Listed ] awaiting listing on the stock exchanges 2__[IM Financial Credit Solutions Limited** ___|[INE651J07135 | IND AA 45 536.57 10.09%
1 Hero MotoCorp Limited INEI58A01026 Auto 226.780 3559.92 9.60% 3 ONGC Mangalore Petrochemicals Limited** [INE053T07018 | IND AAA 45 476.33 8.96%
) HDFC Bank Limited INEO40A01026 Banks 451.956 316097 9.15% 4 PNB Housin:gil?ance Limitefi** — INE572E09296 | CARE AA+ 45 474.74 8933&
3 Hindustan Unilever Limited INE030A01027 Consumer Non Durables 572,817 6,724.30 7.54% b Rural Electrification Corpo_ratlon Limited INE020BO7IA8 | CRISIL AAA 40 438.25 8.24%
4 |Kotak Mahindra Bank Limited INE237A01028 | Banks 637,716 6.391.51 717% 6 EXDO“'IHLDO“ Bank of India** INES14E08DD7 | CRISIL AAA 29 322.88 6.07%
: H : East-North Interconnection Company
5 E(;:lstl:ég Development Finance Corporation INEOOIA01036 | Finance 359,127 6.256.53 7.02% 7 |Limited** INE556507087 | CRISIL AAA(SO) 22 236.86 4.45%
6 [Infosys Limited INEO09A01021 | Software 560337 5.123.46 5.74% Total 3,061.85 57.51%
7 Bajaj Auto Limited INE917101010 Auto 152,494 4,741.65 5.32% .
8 [Asian Paints Limited INE021A01026 | Consumer Non Durables 342,643 3.877.69 435% Unlisted ____ __
9 | The Federal Bank Limited INE171A01029 Banks 3,196,641 3,601.02 4.04% 8 KKR In;i;a Financial Services Private INE321N07111 | CRISIL AA 4 485.63 9.13%
10 |GAIL (India) Limited INEI29A01019 | Gas 814,714 3,414.06 3.83% Limited*” _ i i
11 [Atul Limited — INE100AOI010 | Chemicals 121,115 2.894.77 3.25% 9 Shal?"orilpa”mﬁ Energy (Gujarat) Private |\ 170008054 | ICRA AASO) 4 416.10 7.82%
12 |Oil & Natural Gas Corporation Limited INE213A01029 Qil 1,668,202 2,.851.79 3.20% Limited 5
13 |NTPC Limited INE733E01010 | Power 1,640,399 2,746.85 3.08% Total 901.73 16.95%
14 [IndusInd Bank Limited INE095A01012 Banks 150,792 2,536.62 2.84%
15 |ACC Limited INE012A01025 | Cement 135,429 2,243.92 2.52% MONEY MARKET INSTRUMENTS .
16 [ICICT Bank Limited INE090A01021 | Banks 558,668 1,545.28 1.73% 10 |CBLO /Reverse Repo Investments 30.26 0.57%
17 | Techno Electric & Engineering Company Limited |INE286K01024 Construction Project 403,447 1,314.23 1.47% Total 30.26 0.57%
18 | Thyrocare Technologies Limited INE594H01019 Healthcare Services 191,473 1,306.42 1.46%
19 |Technocraft Industries (India) Limited INE545H01011 | Textiles - Cotton 317,072 1,294.76 1.45% Mutual Funds _
20_{Repco lome Mnanee Limited_________[INCOIZIONOLS__| Finance 135,745 85377 096% 1 grs(fw?liaCkR"Ck Liquidity Fund - Direct -\ 40k 01QL4 55,147 132527 24.92%
21 Ll:ﬂf’l{:(‘i armada Valley Fertilizers and Chemicals 1Nk 113401013 | Chemicals 252,601 765.51 0.86% Total 132527 TR
22 |UltraTech Cement Limited INE481G01011 Cement 16,859 649.78 0.73% .
23 [JB Chemicals & Pharmaceuticals Limited INE572A01028 | Pharmaceuticals 159,184 44428 0.50% Cash & Cash Equivalent .
24| Aarti Industries Limited INE769A01020 | Chemicals 32,846 293.30 0.33% Net Receivables/Payables (0.68) -0.01%
Total 78,592.39 88.14% Total (0.68) 0.01%
GRAND TOTAL 5,318.43 100.00%
MONEY MARKET INSTRUMENTS Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
25 |CBLO /Reverse Repo Investments 10,502.85 11.78%
Total 10,502.85 11.78%
Cash & Cash Equivalent .
Net Receivables/Payables 90.40 0.08% DSP BlackRock Stl‘ateglc Bond Fund
Total 90.40 0.08% Open Ended Income Scheme
GRAND TOTAL 89,185.64 100.00%
Notes : 1 Market value includes accrued interest Sr.No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets
( Lakhs)
. . DEBT INSTRUMENTS
DSP BlackRock World Mining Fund BOMD& MCDS
9 S € gwal ll'lg 1Sting on e_s 0C| _exp anges
Open Ended Fund of Funds Scheme T [Indian Railway Finance Corporation Limited™* __|INEO53F07603 | CRISILAAA g3 944930 349%
Sr. No. Name of Instrument Rating/Industry ~ Quantity ~ Market value % to Net 2 tate Bank of India** INE062A08157 | CRISIL AA+ 5 6.527.93 3.11%
® Lakhs) Assets 3 Bank of Baroda** E028A08091 CARE AA 50 5,278.15 2.51%
- —— 4 Bank of Baroda** E028A08083 CARE AA 40 4.228.71 2.01%
S ndian Railway Finance Corporation Limited** E053F07ABS CARE AAA 35 3.542.18 .68%
MONEY MARKET INSTRUMENTS 6 LIC Housing Finance Limited** E115SA07LB0 CRISILAAA 25 2,641.36 .26%
1 CBLO / Reverse Repo Investments 49.99 1.61% 7 Axis Bank Limited** E238A08427 CRISIL AA+ 244 2.601.89 24%
Total 49.99 1.61% 8 Power Grid Corporation of India Limited** E752E070F7 CR AAA 2 2.024.70 .96%
9 HDEC Bank Limited** A08377 IND AA+ 982.61 .94%
0 [RelianceGasTransportationInfrastructure Limited** | I1 08017 CRISIL AAA 5 636.59 .78%
OTHERS 1 [Rural Electrification Corporation Limited** [ B08997 [ CRISILAAA 5 608.58 T1%
Foreign Securities 2 Power Grid Corporation of India Limited** 70D2 CRISILAAA 5 589.77 .76%
2 BlackRock Global Funds - World Mining Fund (Class 12 USD Shares)** LU0368260294 117,287 3,028.57[  97.78% 3 NTPC Limited** I TKC2 CRISIL AAA 67.98 .51%
Total 3.,028.57 97.78% 4 TPC Limited** E733E07KH1 CRISIL AAA 46.31 .50%
5 |Axis Bank Limited** E238A08443 C AA+ 18.59 .48%
. 6 [Bharat Petroleum Corporation Limited** E029A07075 CRISIL AAA 17.65 48%
Cash & Cash Equivalent 7 |Power Grid Corporation of India Limited** E752E07NN3 | CRISIL AAA 5 533.40 0.25%
Net Receivables/Payables 18.82 0.61% Total 47,795.70 22.73%
Total 1882 0.61% —
o nliste
GRAND TOTAL : : B 09738 MI00:002a T8 [SBI Cards & Payment Services Private Limited™ |INEOISE08086 | CRISIL AAA T.000 10.194.39 185%
Notes : 1""Fund domiciled in Luxembourg 2 Market value includes accrued interest 19 |SBI Cards & Payment Services Private Limited** [INE0I8E08060 CRISIL AAA 150 1,677.28 0.80%
Total 11.871.67 5.65%
CENTRAL GOVERNMENT SECURITIES
20 16.79% GOI 15052027 0020170026 SOV 22.600.0¢ 23.377.27 11.12%
1 21 |8.24% GOI 15022027 2006007 SOV 19.700.01 21.421.13 10.19%
DSP BlaCRROCR World Agrlculture Fund 22 17.73% GOI 19122034 2015005 SOV 13.2 14.159.79 6.74%
Open Ended Fund of Funds Scheme 23 [8.17% GOL 01122044 2014007 SOV 7.7 675.86 4.13%
Sr. No. Name of Instrument Rating/Industry ~ Quantity =~ Market value % to Net 24 16.79% GOI 26122029 20160118 SOV 8.0 8,047, 3.83%
% Lakhs) Assets 25 |8.15% GOI 24112026 IN0020140060 SOV 7,025 732.9 3.68%
(3 Laxh hklde 26 |8.20% GOI 24092025 20120047 SOV 6.5 6.985.15 3.32%
27 __17.72% GOI 25052025 20150036 SOV 6.5 6.964.38 331%
MONEY MARKET INSTRUMENTS 28 |7.06% GOI 10102046 0020160068 SOV 6.500.,0 6.554.79 3.12%
1 [CBLO /Reverse Repo Investments 49.99 1.79% 29 17.95% GOI 28082032 IN0020020106 SOV 6 6.474.96 3.08%
Total 2900 1.79% 30 [8.60% GOI 02062028 20140011 [ SOV 4 4.537.85 2.16%
31 17.68% GOI 15122023 20150010 SOV 4 4.268.57 2.03%
32 [7.61% GOI 09052030 20160019 SOV 2,500.,0¢ 2,675.06 1.27%
OTHERS 33 [6.57% GOI 05122033 20160100 SOV 2.300.0! 2.234.72 L.06%
Foreign Securities 34 17.35% GOI 22062024 20090034 SOV 1,242.3 1,298.74 0.62%
2 |BlackRock Global Funds - World Agriculture Fund (Class 12 USD Shares)™ [LU0673439724 288,982 2,67622]  95.98% Total 125.408.25 59.66%
0,
ilota] 2,676.22] 95.98% MONEY MARKET INSTRUMENTS
. Certificate of Deposit
Cash & Cash Equivalent 35 |Axis Bank Limited** INE238A16S72 | ICRAATF 1,000 998.67 0.48%
Net Receivables/Payables 62.01 2.23% Total 998.67 0.48%
Total 62.01 2.23%
36 |CBLO /Reverse Repo Investments 13.864.70 6.59%
GRAND TOTAL ‘ : 2,788.22| 100.00% Total 13.864.70 6.59%
Notes : 1""Fund domiciled in Luxembourg 2 Market value includes accrued interest
Cash & Cash Equivalent
Cash Margin 206.6 0.10%
Net Receivables/Payables 086.7 4.79%
Total ,293.3 4.89%
GRAND TOTAL 210,232.3 100.00%

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 Dual Advantage Fund - Series 44 - 39M

Close Ended Income Scheme

No.

Name of Instrument

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

% to Net Assets

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock FMP - Series 196 - 37M

Close Ended Income Scheme

0. Name of Instrument Market value % to Net
R Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Aspire Home Finance Corporation Limited** E658R08073 CRA AA- 230 2,445.48 9.03%
2 |Piramal Enterprises Limited** E140A07195 CRA AA 230 2.402.86 .87%
3 Janalakshmi Financial Services Limited** E953L08089 CRAA 230 2.401.59 .86%
4 Crompton Greaves Consumer Electricals Limited** E299U07015 CRISIL AA 230 2,398.38 .85%
5 Forbes & Company Ltd.** ES18A07044 ICRA AA- 210 2,159.82 .97%
6 Hinduja LeyLand Finance Limited** E146007227 CARE AA- 120 1.267.4 4.68%
7 Housing Development Finance Corporation Limited** E00IA070Z5 | CRISIL AAA 12 1,258.3 4.64%
Total 14,333. 52.90%
Unlisted
8 |IL&FS Energy Development Company Limited** E938L08056 CARE A+ 230 2.683.45 9.90%
9 |Galina Consultancy Services Private Limited** E839U07018 CRA AA(SO) 23 2,337.16 8.63%
10 |CLP Wind Farms (India) Private Limited** E336K07024 ND AA 16 687.26 6.23%
11 __|High Point Properties Private Limited** E470T08020 CRA AA(SO) 15 551.36 5.73%
Total ,259.23 30.49%
MONEY MARKET INSTRUMENTS
12 CBLO / Reverse Repo Investments 126.28 0.47%
Total 126.28 0.47%
Mutual Funds
13 |DSP BlackRock Liquidity Fund - Direct - Growth INF740K010QL4 183.416 4.407.77 16.27%
Total 4,407.77 16.27%
Cash & Cash Equivalent
Net Receivables/Payables (35.06) -0.13%
Total (35.06) -0.13%
GRAND TOTAL 27,092.21 100.00%

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

DERIVATIVES
1 NIFTY 8000 Call Jun19** Index Options 23,250 613.22 11.22%
2 [NIFTY 7900 Call Jun19** Index Options 22,500 612.86 11.21%
Total 1,226.08 22.43%
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
3 Small Industries Development Bank of India** INES56F09601 CARE AAA 55 582.75 10.66%
4 |PNB Housing Finance Limited** INE572E09296 CARE AA+ 55 580.24 10.62%
5 |Export-Import Bank of India** INESI4E08DD7 | CRISIL AAA 50 556.69 10.18%
6 [Rural Electrification Corporation Limited** INE020B07IA8 CRISIL AAA 50 547.82 10.02%
7 |ONGC Mangalore Petrochemicals Limited** INE053T07018 IND AAA 45 476.33 8.71%
8 | Power Finance Corporation Limited** INE134E08ICS CRISIL AAA 30 314.30 5.75%
9 |East-North Interconnection Company Limited** INES56S07087 CRISIL AAA(SO) 28 301.46 5.52%
Total 3,359.59 61.46%
Unlisted
10 | CLP Wind Farms (India) Private Limited** INE336K07024 IND AA 4 421.81 7.72%
Total 421.81 1.72%
MONEY MARKET INSTRUMENTS
11 |CBLO/Reverse Repo Investments 466.49 8.53%
Total 466.49 8.53%
Cash & Cash Equivalent
Net Receivables/Payables (7.89) -0.14%
Total (7.89) -0.14%
GRAND TOTAL 5,466.08 100.00%

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

DSP BlackRock Dual Advantage Fund - Series 34 - 36M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
DSP BlackRock FMP - Series 164 - 12M (Maturity Date 16-May-2017)"* g Lakhs) Assets
Close Ended Income Scheme DERIVATIVES
Sr. No. Name of Instrument Rating/Industry Quantity M.\r(l;ei:li::lst; % t:si\i:: 1 NIFTY 8800 Call Decl 75 Tndex Options 35.900 20578 166%
- - 2 [NIFTY 8900 Call Dec17** Index Options 36,950 382.62 4.39%
MONEY MARKET INSTRUMENTS flotal 788.40 9.05%
1 CBLO / Reverse Repo Investments 4,409.00 100.00%
Total 4,409.00 100.00% DEBT INSTRUMENTS
BOND & NCD's
Cash & Cash Equivalent Listed / awaiting listing on the stock exchanges
Net Receivables/Payables (0.08) ¥ 3 |IDFC Bank Limited** INE092T08915 ICRAAAA 100 1,070.16 12.29%
Total (0.08) > 4 [Rural Electrification Corporation Limited** INE020B08815 CRISIL AAA 100 1,063.88 12.22%
GRAND TOTAL 4,408.92 100.00% 5 Power Finance Corporation Limited** INE134E08GP1 CRISILAAA 75 805.65 9.25%
Note: “Portfolio as on Maturity Date 6 [Petronet LNG Limited** INE347G08027 ICRA AA+ 50 542.34 6.23%
7 |Power Grid Corporation of India Limited** INE752E07EZ6 CRISIL AAA 40 539.68 6.20%
8  |Power Grid Corporation of India Limited** INE752E07JD2 CARE AAA 40 538.28 6.18%
9 |Export-Import Bank of India** INE514E08CD9 | CRISIL AAA 10 106.86 1.23%
DSP BlackRock FTP - Series 38 - 25M (Maturity Date 17-Apr-2017)*A Toal ST
Close Ended Income Scheme
Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets Unlisted
R Lakhs) 10 |KKR India Financial Services Private Limited**  |INE321N07012 CRISILAA 10 1,317.47 15.13%
Total 1,317.47 15.13%
MONEY MARKET INSTRUMENTS
1 '(;.])3:,;10 / Reverse Repo Investments ig jiigg 1I 33)3)99‘:’//: MONEY MARKET INSTRUMENTS
= - 11 |CBLO/ Reverse Repo Investments 1,958.85 22.49%
Cash & Cash Equivalent Total 1,958.85 22.49%
Net Receivables/Payables (9.57) -0.09%
Total (9.57) -0.09% Cash & Cash Equivalent
GRAND TOTAL 10,402.43 100.00% Net Receivables/Payables (22.00) -0.27%
Note: *Portfolio as on Maturity Date Total (22.00) -0.27%
GRAND TOTAL 8,709.57 100.00%

DSP BlackRock Dual Advantage Fund - Series 45 - 38M

Close Ended Income Scheme

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

DSP BlackRock FTP - Series 36 - 15SM (Maturity Date 27-Apr-2017)**

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Close Ended Income Scheme
(X Lakhs) Assets
Sr.No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
DERIVATIVES R Lakhs)
1 [NIFTY 7800 Call Jun19** Index Options 48,975 1,376.52 23.12%
0,
Lol L 2ol MONEY MARKET INSTRUMENTS
DEBT INSTRUMENTS 1 CBLO / Reverse Repo Investments 5,626.00 99.99%
BOND & NCD's Total 5,626.00 99.99%
Listed / awaiting listing on the stock
exchanges I Cash & Cash Equivalent
2 Rural Electrification Corporation Limited** [INE020B07IA8 [ CRISIL AAA 50 547.82 9.20% Net Receivables/Pavables 043 0.01%
3 |ONGC Mangalore Petrochemicals Limited** |INE053T07018 | IND AAA 50 529.26 8.89% Y - = 2
4 |Reliance Jio Infocomm Limited** INE110L07054 | CRISIL AAA 50 523.87 8.80% Total 0.48 0.01%
5 |Power Finance Corporation Limited** INE134E08IC5 | CRISIL AAA 50 523.83 8.80% GRAND TOTAL 5,626.48 100.00%
6 |PNB Housing Finance Limited** INE572E09296 | CARE AA+ 50 527.49 8.86% Note: ~Portfolio as on Maturity Date
7 |Tata Motors Limited** INE155A08274 | CARE AA+ 40 419.25 7.04%
8 Export-Import Bank of India** INE514E08DD7 | CRISIL AAA 35 389.68 6.54%
9 f{:gf;iindm“es Development Bank of INE556F09601 | CARE AAA 25 264.89 4.45% ;
: DSP BlackRock Dual Advantage Fund - Series 35 - 36M
Total 3,726.09 62.58%
Close Ended Income Scheme
Unlisted Sr.No. Name of Instr Rating/Industry ity  Market value % to Net Assets
10 |CLP Wind Farms (India) Private Limited** _|INE336K07024 | IND AA 5 527.27 8.85% Sr.No.  Name of Instrument ating/Indus Quantity  Market value % to Net Assets
Total 527.27 8.85% (X Lakhs)
MONEY MARKET INSTRUMENTS DERIVATIVES — i _
11 CBLO / Reverse Repo Investments 33291 5.59% 1 NIFTY 8900 Call Decl7 Index ODthnS 117,500 1,216.71 8.370%
Total 332.91 5.59%, Total 1,216.71 8.37%
Cash & Cash Equivalent DEBT INSTRI{MENTS
Net Receivables/Payables (8.26) -0.14% BQND & NCD L I—
Total (8.26) 20.14% Listed / awa{thg ll:img on the stock exchanges _
GRANDTOTAL RO I, TRl Floiheation Comorafon Tl INEUAOBO8RIS ™ CRISILAA ] AP T Y577
e - - - . - - ural Electrification Corporation Limite L127. .63%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 1 NHPC Limited™ INES4SE07204 IND AAA 1109 1179.62 3 11%
5 Power Finance Corporation Limited** INE134E08GP1 CRISIL AAA 100 1,074.20 7.39%
6 |Bajaj Finance Limited** INE296A07FF1 CRISIL AAA 100 1,059.63 7.29%
7 |Aditya Birla Finance Limited** INE860H07896 ICRAAA+ 50 627.17 431%
. 8 |Power Grid Corporation of India Limited** INE752E07JD2 CARE AAA 40 538.28 3.70%
DSP BlackRock Dual Advantage Fund - Series 36 - 36 M 9 [Power Grid Corporation of India Limited** INE752E07GI7 | CRISILAAA 40 530.71 3.65%
Close Ended Income Scheme 10 [NHPC Limited** INE848E07591 IND AAA 100 107.40 0.74%
Total 9,385.08 64.54%
Sr. No. f1 Rating/I ity Market val Y N
Sr. No. Name of Instrument ating/Indu; Quantity ar(?e{‘;l;:l:i %o E\Og;e:: VMONEY MARKET INSTRUMENTS
- S 11 |CBLO/Reverse Repo Investments 3,978.23 27.35%
DERIVATIVES Total 3,978.23 27.35%
1 |NIFTY 8700 Call Decl7** Index Options 82,850 1,016.03 9.73% Cash & Cash Equivalent
0,
10l LG SUERL Net Receivables/Payables (36.95) -0.26%
Total (36.95) -0.26%
DL ILR MENS GRAND TOTAL 14,543.07 100.00%
Listed / awaiting listing on the stock exchanges Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
2 Rural Electrification Corporation Limited** INE020B08815 CRISIL AAA 140 1,489.43 14.27%
3 Power Finance Corporation Limited** INE134E08FD9 CRISIL AAA 135 1,434.16 13.74%
4 |IDFC Bank Limited** INE092T08949 ICRAAAA 100 1,060.70 10.16% . .
2 AA
5 |Export-Import Bank of India** INESI4E08CF4__| ICRAAAA 65 688.84 6.60% DSP BlackRock FTP - Series 37 - 14M (Maturlty Date 27-Apr-2017)
6 [Power Grid Corporation of India Limited** INE752E07GI7 | CRISILAAA 43 636.86 6.10% Close Ended Income Scheme
7 __|Aditya Birla Finance Limited** INE860H07896 ICRAAA+ 50 627.17 6.01% Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
8 |NHPC Limited** INE848E07203 IND AAA 500 531.11 5.09% ( Lakhs)
9 [NHPC Limited** INE848E07591 IND AAA 400 429.59 4.12%
Total 6,897.86 66.09% MONEY MARKET INSTRUMENTS
. 1 CBLO / Reverse Repo Investments 4,454.00 99.98%
Unlisted ___ Total 4,454.00 99.98%
10 [KKR India Financial Services Private Limited** INE321N07012 CRISIL AA 10 1,317.47 12.62%
Total 1,317.47 12.62% Cash & Cash Equivalent
3 0,
MONEY MARKET INSTRUMENTS Net Receivables/Payables 0.78 0.0ZoA)
11 |CBLO/Reverse Repo Investments 1,231.46 11.80% g Dk Ditp7
. . 5
Total 1.231.46 11.80% GMD TOTALl 4,454.78 100.00%
Note: “Portfolio as on Maturity Date
Cash & Cash Equivalent
Net Receivables/Payables (25.21) -0.24%
Total (5.21) 0.24% DSP BlackRock FMP - Series 146 - 12M (Maturity Date 06-Jun-2017)**
GRAND TOTAL 10,437.61 100.00% Close Ended Income Scheme

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

Name of Instrument

Rating/Industry

Quantity

Market value
(X Lakhs)

% to Net Assets

MONEY MARKET INSTRUMENTS

1 CBLO / Reverse Repo Investments 22.852.00 99.97%
Total 22,852.00 99.97%
Cash & Cash Equivalent
Net Receivables/Payables 5. 0.03%
Total 51 0.03%
GRAND TOTAL 22,857. 100.00%

Note: “*Portfolio as on Maturity Date
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock FMP - Series 154 - 12.5M (Maturity Date 11-Apr-2017)**

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 September 30, 2017
(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

Sr. No. Name of Instrument Rating/Indu 0. Name of Instrument % to Net
Assets
MONEY MARKET INSTRUMENTS DEBT INSTRUMENTS
1 CBLO / Reverse Repo Investments 5,518.00 99.99% BOND & NCD's
Total 5,518.00 99.99% Listed / awaiting listing on the stock exchanges
1 Rural Electrification Corporation Limited** INE020B08823 CRISILAAA 80 871.82 11.71%
Cash & Cash Equivalent 2 |Power Finance Corporation Limited** INE134E081Q5 CRISIL AAA 85 870.75 11.69%
Net Receivables/Payables 0.39 0.01% 3 |Indian Railway Finance Corporation Limited**  [INE053F07959 CARE AAA 75 780.99 10.49%
Total 0.39 0.01% 4 [LIC Housing Finance Limited** INE115A07LD6 | CRISIL AAA 70 737.48 9.90%
GRAND TOTAL 5,518.39 100.00% Mahindra & Mahindra Financial Services o
Note: " Portfolio as on Maturity Date 3 Limited** INET74D0TQVS | IND AAA 70 73696 9.8%%
6 Bajaj Finance Limited** INE296A070B2 CRISILAAA 70 736.48 9.89%
7 Eﬁ;‘ftle“dg*?eve"’pmem Finance Corporation INEOOIA07QBI | CRISIL AAA 7 73631 9.89%
8 Export-Import Bank of India** INES14E08FK7 CRISILAAA 60 625.96 8.40%
. . AA - -
DSP BlackRock FMP - Series 148 - 12M (Maturity Date 06-Jun-2017) g |National Bank for Agriculture and Rural INE261F08485 | CRISIL AAA 5 535.60 7 19%
Close Ended Income Scheme Development
0,
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Lliel 6:632:35 89:05%
QLahs) Asscs CENTRAL GOVERNMENT SECURITIES
MONEY MARKET INSTRUMENTS 10__|8.39% Rajasthan SDL 15032020 IN2920150298 | SOV 700,000 72561 9.74%
1 CBLO / Reverse Repo Investments 523.00 99.50% 11 |8.21% Rajasthan SDL 31032020 IN2920150397 SOV 50,000 51.48 0.69%
Total 523.00 99.50% Total 777.09 10.43%
Cash & Cash Equivalent MONEY MARKET INSTRUMENTS
1 0,
Tiﬂl:ttal;ecelvabMygbles ggg (? 55((])0//: 12 |CBLO /Reverse Repo Investments 40.70 0.55%
GRAND TOTAL 525.63 100.00% 10k] 205} D5
Note: " Portfolio as on Maturity Date
Cash & Cash Equivalent
Net Receivables/Payables (2.33) -0.03%
Total (2.33) -0.03%
DSP BlackRock FMP - Series 149 - 12M (Maturity Date 19-Jun-2017)** GRAND TOTAL 744781 100:00%

Close Ended Income Scheme

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investment 23,379.00 99.98%
Total 23,379.00 99.98%

Cash & Cash Equivalent

Net Receivables/Payables 3.94 0.02%
Total 3.94 0.02%
GRAND TOTAL 23,382.94 100.00%

Note: " Portfolio as on Maturity Date

DSP BlackRock FMP - Series 150 - 13M (Maturity Date 11-Apr-2017)**

Close Ended Income Scheme

DSP BlackRock FMP - Series 161 - 12M (Maturity Date 27-Apr-2017)**

Close Ended Income Scheme

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 9,936.00 100.00%
Total 9,936.00 100.00%

Cash & Cash Equivalent

Net Receivables/Payables (0.41) *
Total (0.41) *
GRAND TOTAL 9,935.59 100.00%

Note: 1""Portfolio as on Maturity Date 2 * Less than 0.01%

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 8.896.00 99.99%
Total 8.896.00 99.99%

Cash & Cash Equivalent

Net Receivables/Payables 047 0.01%
Total 0.47 0.01%
GRAND TOTAL 8,896.47 100.00%

Note: “Portfolio as on Maturity Date

DSP BlackRock FMP - Series 151 - 12M (Maturity Date 19-Jun-2017)**

Close Ended Income Scheme

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 48,616.00 99.98%
Total 48,616.00 99.98%

Cash & Cash Equivalent

Net Receivables/Payables 7.62 0.02%
Total 7.62 0.02%
GRAND TOTAL 48,623.62 100.00%

Note: “"Portfolio as on Maturity Date

DSP BlackRock FMP - Series 152 - 12.5M (Maturity Date 11-Apr-2017)**

Close Ended Income Scheme

DSP BlackRock Dual Advantage Fund - Series 29 - 40M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
( Lakhs) Assets
DERIVATIVES
1 NIFTY 8000 Call Decl7** Index Options 113,500 2,083.80 17.88%
Total 2,083.80 17.88%
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
2 [Petronet LNG Limited** INE347G08027 ICRA AA+ 50 542.34 4.65%
Total 542.34 4.65%
MONEY MARKET INSTRUMENTS
3 CBLO / Reverse Repo Investments 9,056.43 77.72%
Total 9,056.43 71.72%
Cash & Cash Equivalent
Net Receivables/Payables (29.83) -0.25%
Total (29.83) -0.25%
GRAND TOTAL 11,652.74 100.00%

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 13,545.00 100.00%
Total 13,545.00 100.00%

Cash & Cash Equivalent

Net Receivables/Payables 0.01 *
Total 0.01 *
GRAND TOTAL 13,545.01 100.00%

Note: *Portfolio as on Maturity Date

DSP BlackRock FMP - Series 153 - 12M (Maturity Date 27-Jun-2017)**

Close Ended Income Scheme

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 1,575.00 99.84%
Total 1,575.00 99.84%

Cash & Cash Equivalent

Net Receivables/Payables 2.54 0.16%
Total 2.54 0.16%
GRAND TOTAL 1,577.54 100.00%

Note: “Portfolio as on Maturity Date

DSP BlackRock FTP - Series 44 - 36M (Maturity Date 28-Sept-2017)**

Close Ended Income Scheme

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 6,327.00 99.94%
Total 6,327.00 99.94%

Cash & Cash Equivalent

Net Receivables/Payables 3.83 0.06%
Total 3.83 0.06%
GRAND TOTAL 6,330.83 100.00%

Note: *Portfolio as on Maturity Date

DSP BlackRock FMP - Series 155 - 12M (Maturity Date 03-Apr-2017)**

Close Ended Income Scheme

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

MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 7,849.00 99.94%
Total 7,849.00 99.94%

Cash & Cash Equivalent

Net Receivables/Payables 4.66 0.06%
Total 4.66 0.06%
GRAND TOTAL 7,853.66 100.00%

Note: “"Portfolio as on Maturity Date

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 / awaiting listing on the stock
exch
1 |HDFC Bank Limited INE040A01026 | Banks 2,350 4243 1.47%
2 Blue Star Limited INE472A01039 | Consumer Durables 4,907 38.02 1.32%
3 Hindustan Petroleum Corporation Limited INE094A01015 [ Petroleum Products 8,259 35.25 1.23%
4 Eris Lifesciences Limited INE406M01024 | Pharmaceuticals 5,325 30.71 1.07%
5 |Yes Bank Limited INE528G01027 | Banks 8,575 30.01 1.04%
6 |Bajaj Finance Limited INE296A01024 | Finance 1,490 27.39 0.95%
7 |GAIL (India) Limited INE129A01019 | Gas 5,993 25.11 0.87%
8  |IndusInd Bank Limited INE095A01012 | Banks 1,266 21.30 0.74%
9 Music Broadcast Limited INE919101016 Media & Entertainment 4812 18.20 0.63%
10 |Britannia Industries Limited INE216A01022 | Consumer Non Durables 371 16.12 0.56%
11 |Bharat Petroleum Corporation Limited INE029A01011 | Petroleum Products 3,363 15.85 0.55%
12 Eir;'i‘:g;"“ Greaves Consumer Electricals |1\£599101018 | Consumer Durables 7,187 15.01 0.52%
13 |Shree Cements Limited INE070A01015 [ Cement 75 13.94 0.48%
14 [Dalmia Bharat Limited INE439L01019 | Cement 539 13.85 0.48%
15 [Quess Corp Limited INE615P01015 | Commercial Services 1,609 13.45 0.47%
16 gﬁ;‘i‘:j Development Finance Corporation | \p001 401036 | Finance 769 13.40 0.47%
17 |Kotak Mahindra Bank Limited INE237A01028 | Banks 1,268 12.71 0.44%
18 |Voltas Limited INE226A01021 | Construction Project 2,450 12.40 0.43%
19 [ V-Guard Industries Limited INE951101027 Industrial Capital Goods 6,421 11.71 0.41%
20 |Tata Steel Limited INEO81A01012 | Ferrous Metals 1,728 11.28 0.39%
21 |The Federal Bank Limited INE171A01029 | Banks 9,680 10.90 0.38%
22 |Advanced Enzyme Technologies Limited INE837H01020 | Consumer Non Durables 4,122 10.39 0.36%
23 |Eicher Motors Limited INE066A01013 | Auto 33 10.30 0.36%
24 |Wim Plast Ltd. INE015B01018 | Industrial Products 699 9.44 0.33%
25 |INTPC Limited INE733E01010 | Power 4,974 8.33 0.29%
2 E?g;&odmec‘m & Engineering Company |y\1pog6k 01024 | Construction Project 2,493 8.12 0.28%
27 [Vedanta Limited INE205A01025 | Non - Ferrous Metals 2,558 8.04 0.28%
28 |Hindalco Industries Limited INE038A01020 | Non - Ferrous Metals 3,215 7.74 0.27%
29 [Minda Industries Limited INE405E01023 | Auto Ancillaries 902 747 0.26%
30 |CESC Limited INE486A01013 | Power 605 5.97 0.21%
31 |Igarashi Motors India Limited INE188B01013 | Auto Ancillaries 571 5.14 0.18%
32 [Gujarat State Petronet Limited INE246F01010 | Gas 2,335 4.68 0.16%
33 |Bharat Electronics Limited INE263A01024 | Industrial Capital Goods 2,809 4.57 0.16%
34 [Satin Creditcare Network Limited INE836B01017 [ Finance 1,463 4.49 0.16%
35 |Sun TV Network Limited INE424H01027 | Media & Entertainment 468 3.57 0.12%
36 |Larsen & Toubro Limited INE018A01030 | Construction Project 226 2.58 0.09%
37 |Maruti Suzuki India Limited INE585B01010 [ Auto 18 1.44 0.05%
Total 531.31 18.46%
DEBT INSTRUMENTS
BOND & NCD's
Listed/awaitinglistingonthestockexchanges
38 |[Export-Import Bank of India** INES14E08CF4 | ICRAAAA 35 370.92 12.89%
39 |Small Industries Development Bank of India** |INES56F09478 | CARE AAA 35 369.73 12.85%
40  |Piramal Enterprises Limited** INE140A08SJ4 | ICRAAA 35 364.64 12.67%
41 it‘;‘f;rgﬂ BNP Paribas Home Finance INE667F07BUO | CARE AA+ 35 363.75 12.64%
4 |National Bank for Agriculture and Rural INE261F08519 | CRISIL AAA 35 36227 12.59%
Development**
Total 1,831.31 63.64%
MONEY MARKET INSTRUMENTS
43 [CBLO / Reverse Repo Investments 517.63 17.99%
Total 517.63 17.99%
Cash & Cash Equivalent
Net Receivables/Payables (3.23) -0.09%
Total (3.23) -0.09%
GRAND TOTAL 2,877.02 100.00%

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 September 30, 2017

(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 Dual Advantage Fund - Series 49 - 42M DSP BlackRock FMP - Series 211 - 38M
Close Ended Income Scheme Close Ended Income Scheme
Sr. No. Name of Instrument ing y anti Tark % to Net No. Name of Instrument S i ity Mark % to Net
Ass
EQUITY & EQUITY RELATED ﬁggﬁl&N%TCl})qg/lENTs
Listed / awaiting listing on the stock exchanges Listed / awaiting listing on the stock exchanges
1 HDFC Bank Limited INE040A01026 Banks 6,938 125.28 2.66% 1 Housing Development Finance Corporation Limited** E001A07QB1 CRISIL AAA 3 15.56 2.00%
ICICI Lombard General Insurance Compan . 2 ndian Railway Finance Corporation Limited** E053F07959 CARE AAA 30 312.39 .88%
2 Limited P INE765G01017 | Finance 10411 70.82 1.50% 3 [Power Finance Corporation Limited** E134E08IQ5 | CRISILAAA 30 307.32 69%
- —— 4 Rural Electrification Corporation Limited** E020B08823 CRISILAAA 25 272.44 .36%
3 Maruti Suzuki lnf:ha' Limited INE585B01010 Auto 873 69.65 1.48% 5 ational Bank for Agriculture and Rural Development** E261F08485 CRISIL AAA 25 267.80 0.18%
4 |Indusind Bank Limited INE095A01012 | Banks 3,125 52.57 1.12% 6 |[Mahindra & Mahindra Financial Services Limited** E774D07QV5 | IND AAA 25 263.2 0.01%
5 Yes Bank Limited INE528G01027 Banks 13,855 48.49 1.03% 7 Bajaj Finance Limited** E296A070B2 | CRISIL AAA 25 263.03 0.00%
6__[ITC Limited INE154A01025 | Consumer Non Durables 18,285 4723 1.00% 8 ILIC Housing Finance Limited** E1ISAO7LD6 1 CRISILAAA 21 221.24 8.41%%
7 |Bajaj Finance Limited INE296A01024 | Finance 2,138 39.30 0.83% Total 2.222.98 84.53%
8 La}rsen & Toubro‘ Lim?tefi INE018A01030 Construction Project 3,379 38.59 0.82% CENTRAL GOVERNMENT SECURITIES
9 Hindalco Industries Limited INE038A01020 Non - Ferrous Metals 14,915 35.89 0.76% 9 8.39% Rajasthan SDL 15032020 IN2920150298 SOV 350,000 362.80 13.80%
10 |Reliance Industries Limited INE002A01018 Petroleum Products 4,170 32.56 0.69% Total 362.80 13.80%
1 mi 0,
I 0 L B —
> — : - 2170 10 [CBLO /Reverse Repo Investments 16.70 0.64%
13 [Whirlpool of India Limited INE716A01013 Consumer Durables 2,274 29.17 0.62% Total 16.70 0.64%
14 | Coromandel International Limited INE169A01031 Fertilisers 6,655 28.76 0.61%
15 |Shree Cements Limited INE070A01015 | Cement 143 26.57 0.56% Mutual Funds _ ;
16 |Eicher Motors Limited INE066A01013 Auto 33 7591 0.55% 11 %StPlBlackRock Liquidity Fund - Direct - Growth INF740K01QL4 1,068 %ggg 6)388"?
17  |Tata Steel Limited INEO81A01012 Ferrous Metals 3,821 24.93 0.53% L - oL
18  [Havells India Limited INE176B01034 Consumer Durables 4,951 23.92 0.51% Cash & Cash Equivalent
19 |Hindustan Petroleum Corporation Limited INE094A01015 Petroleum Products 5,286 22.56 0.48% Net Receivables/Payables 24 0.05%
20 |Hero MotoCorp Limited INE158A01026 | Auto 476 17.97 0.38% Total .24 0.05%
21 |Cummins India Limited INE298A01020 | Industrial Products 1,869 17.28 0.37% ~GRAND LOIM : : ] : : 2.629.38 100.00%
22| Sun Pharmaceutical Industries Limited INEO44A01036 | Pharmaceuticals 3.402 17.12 0.36% Notes : 1**Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes acerued interest
23 ill‘:;‘ft‘:f Development Finance Corporation INEOOIA01036 | Finance 939 1636 0.35%
24 [Finolex Industries Limited INE183A01016 Industrial Products 2,253 14.30 0.30% .
25 |Bharat Blectronics Limited INE263A01024 | Industrial Capital Goods 8,034 13.08 0.28% DSP BlackRock FMP - Series 205 - 37M
26 |UltraTech Cement Limited INE481G01011 Cement 313 12.06 0.26% Close Ended Income Scheme
27 |Bharat Forge Limited INE465A01025 Industrial Products 1,732 10.20 0.22% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
Total 924.09 19.61% i
( Lakhs) Assets
ggg;g%TCI})[{?/IENTS DEBT INSTRUMENTS
- s BOND & NCD's
Listed / awaiting listing on the stock exchanges Listed / awaiting listing on the stock exchanges
28 |NHPC Limited** INE848E07682 IND AAA 400 441.51 9.37% —— ne g 8
- - — 1 Bajaj Finance Limited** INE296A070B2 | CRISILAAA 115 1,209.93 11.38%
29 |Reliance Jio Infocomm Limited** INE110L08052 CRISILAAA 40 438.12 9.30% % o
30 |Power Finance Corporation Limited™ INEI34E08GX5 | CRISILAAA 40 430.14 9.13% 2 [Export-Import Bank of India INESI4EOSFK7 | CRISIL AAA 115 1.199.76 11.28%
National Bank for Aericulture and Rural - - 3 Indian Railway Finance Corporation Limited** INE053F07959 CARE AAA 115 1,197.51 11.26%
31 Devel . g INE261F08485 CRISIL AAA 40 428.48 9.09% 4 Power Finance Corporation Limited** INE134E08IQ5 CRISILAAA 115 1,178.08 11.08%
cvelopment — National Bank for Agriculture and Rural
32 |LIC Housing Finance Limited** INE115A07KCO CRISIL AAA 40 424.62 9.01% 5 Development** INE261F08485 CRISILAAA 100 1,071.21 10.07%
33 |PNB Housing Finance Limited** INE572E09395 CARE AAA 40 419.85 8.91% Housinp Develorment Finance Cororation
34 |Rural Electrification Corporation Limited** INE020B08799 CRISILAAA 34 379.99 8.06% 6 Limitedg** P P INE0OOTA07QBI CRISILAAA 10 1,051.87 9.89%
0,
LUEL zL OESI 7 |HDB Financial Services Limited** INE756107AZ6 | CARE AAA 95 1,002.34 9.42%
Unlisted 8 Rural Electrification Corporation Limited** INE020B08823 CRISIL AAA 90 980.80 9.22%
— s . - — 9 LIC Housing Finance Limited** INE115A07LD6 CRISILAAA 85 895.51 8.42%
ok 0,
35 |KKR India Financial Services Private Limited INE321N07129 CRISILAA 3 368.41 7.82% 10 TPower Grid Corporation of India Limited™ INET52E07LT4 CRISIL AAA s 729 51 6.86%
Total 368.41 7.82% D
- - 11 |LIC Housing Finance Limited** INE115A07KC0 CRISIL AAA 10 106.15 1.00%
MONEY MARKET INSTRUMENTS 1t 1062267 UL
36 |CBLO /Reverse Repo Investments 474.84 10.07%
Total 17484 10.07% Mutual Funds
12 |DSP BlackRock Liquidity Fund - Direct - Growth |INF740K01QL4 646 15.52 0.15%
Cash & Cash Equivalent 1] 1552 5%
: N 0,
Net Receivables/Payables (16.73) 0.3704 Cash & Cash Equivalent
A e Aottt Net Receivables/Payables 217 0.03%
GRAND TOTAL 471332 100.00% e 22‘ 17; T
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest GRAND TOTAL 10,63 é.02 100:00,,/:
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
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 D‘I:ll;l%'e{:i«:::lsj % :]Siiz Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
. — (X Lakhs) Assets
ggg;li‘jiTCl})l{i\lENTs DERIVATIVES
Listed / awaiting listing on the stock exchanges 1 NIFTY 8600 Call Jun19** Index Options 38,625 824.28 16.58:/0
1 |Export-lmport Bank of India™* INESI4E08FK7 | CRISILAAA 175 1,825.73 11.74% Total 824.28 16.58%
2 Indian Railway Finance Corporation Limited** INE053F07959 CARE AAA 175 1,822.30 11.72%
3 [Power Finance Corporation Limited** INE134E081Q5 | CRISILAAA 175 1,792.73 11.53% DEBT INSTRUMENTS
4 |Rural Electrification Corporation Limited** INE020B08823 | CRISIL AAA 160 1,743.64 11.21% BOND & NCD's
National Bank for Agriculture and Rural o Listed / awaiting listing on the stock exchanges
3 |Development* INE26IFO8485 | CRISIL AAA 160 1713.93 11.02% 2 |Rural Electrification Corporation Limited** INE020B07IV4__| CRISILAAA 50 528.89 10.64%
6 LIC Housing Finance Limited** INE115A07LD6 CRISILAAA 140 1,474.96 9.48% 3 ONGC Mangalore Petrochemicals Limited** INE053T07026 IND AAA 50 527.79 10.62%
7 Mahlndii& Mahindra Financial Services INE774D07QVS | IND AAA 140 1473.93 9.48% 4 Relxance' Jio Infocomm Ij,lmlte.d ‘* INE110L07054 CRISILAAA 50 523.87 10.54%
Lll.m.ted. . 5 Power Finance Corporation Limited** INE134E08IC5 CRISIL AAA 50 523.83 10.54%
8 |Bajaj Finance Limited** . INE296A070B2 | CRISIL AAA 140 1,472.96 9.47% 6 |India Infoline Housing Finance Limited** INE477L07628 | ICRA AA 40 456.52 9.18%
9 E;:Eistl:dg*?evelopmem Finance Corporatlon INE001A07QBI1 CRISIL AAA 14 1,472.61 9.47% 7 giramal En(t}crpriscséimitcd**El — INE140A07187 ICRAAA 40 417.64 8.40%
rompton Greaves Consumer Electricals
10__|Power Grid Corporation of India Limited** INE752B07LT4 | CRISILAAA 65 72951 4.69% 8 | Limited** INE299U07015 | CRISILAA 40 417.11 8.39%
Total 15,522.30 99.81Y i i i
= % 9 {Ii‘r’]‘q‘ft':dg*?evempmem Finance Corporation INEOOIAOTPHO | CRISIL AAA 4 413.96 833%
Mutual Funds Total 3,809.61 76.64%
11 |DSP BlackRock Liquidity Fund - Direct - Growth [INF740K01QL4 1,504 36.15 0.23%
Total 36.15 0.23% MONEY MARKET INSTRUMENTS
. 10 |CBLO / Reverse Repo Investments 344.39 6.93%
Cash & Cash Equivalent Total 344.39 6.93%
Net Receivables/Payables (4.23) -0.04%
Total (4.23) -0.04% -
GRAND TOTAL 15,554.22 100.00% fI:ts }éiffﬁefgvfﬁfg (7.08) 0.15%
W ks . . . - : . . . Vi y . -U. o
Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest Total (7.08) 0.15%
GRAND TOTAL 4,971.20 100.00%

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

DSP BlackRock FMP - Series 210 - 36 M
Close Ended Income Scheme

DSP BlackRock FMP - Series 162 - 12M (Maturity Date 27-Apr-2017)**

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net

(% Lakhs) Assets

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net

(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's _ MONEY MARKET INSTRUMENTS
Listed / awaiting listing on the stock exchanges | |CBLO/ Reverse Repo Investments 2,935.00 99.95%
1 LIC Housing Finance Limited** INE115A07LD6 CRISILAAA 60 632.13 11.15% Total 2,935.00 99.95%
2 [Rural Electrification Corporation Limited** INE020B08823 CRISIL AAA 50 544.89 9.61%
3 Na.ti(.ma%l Bank ff)r Agriculmre and Rural Development** | INE261F08485 CRISILAAA 50 535.60 9.45% Cash & Cash Equivalent
4 |Bajaj lFlnance lelted**‘ . INE296A070B2 [ CRISILAAA 50 526.06 9.28% Net Receivables/Payables 160 0.05%
5 |Housing Development Finance Corporation Limited** INEOO1A07QB1 | CRISILAAA 5 525.93 9.28% Total 1.60 0.05%
6 Export—ln*{port Ba.nk of India** _ INES14E08FK7 | CRISILAAA 50 521.64 9.20% GRAND TOTAL 2,936.60 100.00%
7 |Indian R.allway Finance ACorpc?ra‘non Limited** INE053F07959 CARE AAA 50 520.66 9.19% Note: 1"Portfolio as on Maturity Date
8 Power Finance Corporation Limited** INE134E08IQ5 CRISILAAA 50 512.21 9.04%
Total 4,319.12 76.20%
Unlisted DSP BlackRock FMP - Series 163 - 12M (Maturity Date 27-Apr-2017)"*
9 [Tata Sons Limited** INE895D08741 | CRISILAAA 50 515.18 9.09% Close Ended Income Scheme
Total 515.18 9.09% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
( Lakhs) Assets
CENTRAL GOVERNMENT SECURITIES
10 |8.39% Rajasthan SDL 15032020 IN2920150298 SOV 750,000 77743 13.72% MONEY MARKET INSTRUMENTS
Total 77143 13.72% 1 CBLO / Reverse Repo Investments 1,605.00 99.91%
Total 1,605.00 99.91%
MONEY MARKET INSTRUMENTS
11 |CBLO/Reverse Repo Investments 56.35 0.99% Cash & Cash Equivalent
Total 56.35 0.99% Net Receivables/Payables 1.38 0.09%
Total 1.38 0.09%
Cash & Cash Equivalent GRAND TOTAL 1,606.38 100.00%
Net Receivables/Payables 0.04 * Note: 1Portfolio as on Maturity Date
Total 0.04 *
GRAND TOTAL 5,668.12 100.00%

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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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017

(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.

DETAILS OF INVESTMENTS IN DERIVATIVE INSTRUMEN

Hedging Positions through Futures as on 30 Sep 2017 : (Amount in Rs.)

Scheme 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 Equity Savings Fund Apollo Tyres Limited 247.24 245.80 100.00%
DSP BlackRock Equity Savings Fund Aurobindo Pharma Limited 702.86 695.45 100.00%
DSP BlackRock Equity Savings Fund Bajaj Auto Limited 3,052.57 3,125.05 100.00%
DSP BlackRock Equity Savings Fund Bank of Baroda 143.02 138.00 100.00%
DSP BlackRock Equity Savings Fund BEML Limited 1,753.86 1,592.70 100.00%
DSP BlackRock Equity Savings Fund Bharat Financial Inclusion Limited 948.23 952.55 75.10%
DSP BlackRock Equity Savings Fund Bharat Petroleum Corporation Limited 471.94 471.00 19.28%
DSP BlackRock Equity Savings Fund Century Textiles & Industries Limited 1,263.28 1,227.60 100.00%
DSP BlackRock Equity Savings Fund CESC Limited 1,004.98 991.75 81.19%
DSP BlackRock Equity Savings Fund Dewan Housing Finance Corporation Limited 559.04 552.65 100.00%
DSP BlackRock Equity Savings Fund Divi's Laboratories Limited 907.22 856.70 100.00%
DSP BlackRock Equity Savings Fund DLF Limited 167.45 165.00 100.00%
DSP BlackRock Equity Savings Fund Exide Industries Limited 205.93 206.40 100.00%
DSP BlackRock Equity Savings Fund The Federal Bank Limited 112.59 112.90 43.52%
DSP BlackRock Equity Savings Fund Housing Development Finance Corporation Limited 1,747.69 1,745.90 58.40%
DSP BlackRock Equity Savings Fund Hindalco Industries Limited 233.94 241.90 19.94%
DSP BlackRock Equity Savings Fund Hindustan Petroleum Corporation Limited 414.79 426.90 13.00%
DSP BlackRock Equity Savings Fund Indiabulls Real Estate Limited 208.49 222.15 100.00%
DSP BlackRock Equity Savings Fund Indiabulls Housing Finance Limited Short 1,223.54 1,207.95 100.00%
DSP BlackRock Equity Savings Fund Infosys Limited Short 902.85 901.30 100.00%
DSP BlackRock Equity Savings Fund IRB Infrastructure Developers Limited Short 212.79 214.35 100.00%
DSP BlackRock Equity Savings Fund ITC Limited Short 264.95 258.90 100.00%
DSP BlackRock Equity Savings Fund Jindal Steel & Power Limited Short 136.67 135.30 100.00%
DSP BlackRock Equity Savings Fund JSW Energy Limited Short 73.86 74.25 100.00%
DSP BlackRock Equity Savings Fund JSW Steel Limited Short 244.27 249.50 100.00%
DSP BlackRock Equity Savings Fund Kaveri Seed Company Limited Short 524.40 519.50 100.00%
DSP BlackRock Equity Savings Fund L&T Finance Holdings Limited Short 191.01 195.75 100.00%
DSP BlackRock Equity Savings Fund LIC Housing Finance Limited Short 619.63 628.60 100.00%
DSP BlackRock Equity Savings Fund Larsen & Toubro Limited Short 1,156.12 1,143.85 50.46%
DSP BlackRock Equity Savings Fund Lupin Limited Short 994.60 1,016.35 100.00%
DSP BlackRock Equity Savings Fund NCC Limited Short 82.92 83.25 100.00%
DSP BlackRock Equity Savings Fund Power Finance Corporation Limited Short 125.09 122.70 100.00%
DSP BlackRock Equity Savings Fund Punjab National Bank Short 134.87 129.70 100.00%
DSP BlackRock Equity Savings Fund Reliance Capital Limited Short 602.93 589.25 100.00%
DSP BlackRock Equity Savings Fund Reliance Infrastructure Limited Short 470.76 467.05 100.00%
DSP BlackRock Equity Savings Fund State Bank of India Short 260.42 254.40 100.00%
DSP BlackRock Equity Savings Fund Sun TV Network Limited Short 764.88 764.95 36.76%
DSP BlackRock Equity Savings Fund Tata Chemicals Limited Short 629.13 643.70 100.00%
DSP BlackRock Equity Savings Fund Tata Steel Limited Short 650.98 653.80 55.13%
DSP BlackRock Equity Savings Fund Vedanta Limited Short 315.56 315.35 50.93%
DSP BlackRock Equity Savings Fund Wockhardt Limited Short 619.33 617.90 100.00%
DSP BlackRock Equity Savings Fund Yes Bank Limited Short 354.95 351.05 0.56%
Hedging Positions through Interest Rate Futures as on 30 Sep 2017 : NIL

LW

For the period 01 April, 2017 to 30 September 2017, following hedging transactions through futures have been squared off/expired : (Amount in Rs.)

Scheme Total Number of contracts where  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
futures were bought (Opening where futures were bought futures were sold (Opening where futures were sold where futures were bought where futures were sold contracts combined
Balance) Balance)
DSP BlackRock Equity Savings Fund 27,446 19,203,135,426 18,863,284,983 (339,850,443)
DSP BlackRock Government Securities Fund** 1,420 286,550,920 287,266,000 715,080
DSP BlackRock Strategic Bond Fund** 2,251 460,179,583 460,554,600 375,017

**Hedged transactions pertains to Interest Rate Futures
Other than Hedging Positions through Futures(including Interest Rate Futures) as on 30 Sep 2017: NIL

For the period 01 April, 2017 to 30 September 2017, following non-hedging transactions through futures have been squared off/expired : (Amount in Rs.)

Scheme Total Number of contracts where 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 (opening futures were bought futures were sold (opening where futures were sold where futures were bought where futures were sold contracts combined
balance) balance)
DSP BlackRock Bond Fund** 717,418,973 715,994,891 (1,424,082)
DSP BlackRock Government Securities Fund** 513,659,985 512,654,050 (1,005,935)
DSP BlackRock Short Term Fund** 523,573,450 523,945,000 371,550
DSP BlackRock Strategic Bond Fund** 193,908,900 194,194,200 285,300

**Unhedged transactions pertains to Interest Rate Futures
Hedging Positions through Put Options as on 30 September 2017 : Nil

For the period 01 April, 2017 to 30 September 2017, hedging transactions through options which have been squared off/expired : Nil
Other than Hedging Positions through Options as on 30 September 2017 :
(Amount in Rs.)

Underlying Call/Put Number racts Option Price when purchase Current Option Price Total exposure through optior

percentage of net assets
DSP BlackRock Dual Advantage Fund - Series 29 - 40M NIFTY CALL NIFTY 28/12/2017 8000 1,688.15 1,835.95 17.88%
DSP BlackRock Dual Advantage Fund - Series 34 - 36M NIFTY CALL NIFTY 28/12/2017 8800 1,942.82 1,130.30 4.66%
DSP BlackRock Dual Advantage Fund - Series 34 - 36M NIFTY CALL NIFTY 28/12/2017 8900 1,885.58 1,035.50 4.39%
DSP BlackRock Dual Advantage Fund - Series 35 - 36M NIFTY CALL NIFTY 28/12/2017 8900 1,951.32 1,035.50 8.37%
DSP BlackRock Dual Advantage Fund - Series 36 - 36M NIFTY CALL NIFTY 28/12/2017 8700 1,979.42 1,226.35 9.73%
DSP BlackRock Dual Advantage Fund - Series 44 - 39M NIFTY CALL NIFTY 27/06/2019 7900 1,770.00 2,723.80 11.21%
DSP BlackRock Dual Advantage Fund - Series 44 - 39M NIFTY CALL NIFTY 27/06/2019 8000 1,715.00 2,637.50 11.22%
DSP BlackRock Dual Advantage Fund - Series 45 - 38M NIFTY CALL NIFTY 27/06/2019 7800 1,755.00 2,810.65 23.12%
DSP BlackRock Dual Advantage Fund - Series 46 - 36M NIFTY CALL NIFTY 27/06/2019 8600 1,858.68 2,134.05 16.58%

For the period 01st April 2017 to 30 September 2017, following non-hedging transactions through options have been squared off/expired : Nil;
Hedging Positions through swaps as on 30 September 2017 : 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

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBALI - 400021.
DSP BlackRock Mutual Fund B ) , ) y , , . )
M U T U A L F U N D Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017 (Pursuant to Regulation 59A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

Regular Direct Regular Direct Regular Direct Regular | Institutional® Direct Regular Direct Regular Direct Regular - Discontinued (erstwhile known as Regular)*® Regular (erstwhile known as Institutional)*>* Direct Regular Direct Regular Direct Regular | Institutional® Direct Regular Direct
| | | | | | | | |
A 021 N.A. N.A. 0.24 N.A. 0.14 N.A. N.A. 0.78
A 0.29 N.A NA. 0.33 NA. 0.09 NA. NA 0.38
3
7

O

folio Turn Over Ratio
- For Purchase 0.83
- For Sale 0.40

Average Maturity (in years)@(@ 3.75 N.A. 3.15 10.84 N.A. 0.18 N.A. 4.10 0.39 N.A.
Modified Duration (in vears)@(@, 291 NA. 241 642 NA. 0.17 NA. 3.11 0.34 NA.
Total outstanding exposure to derivatives at the end of | | | |
September 30, 2017

- Value (In Rs. Lakh) - - - - - - - - - - -
- in percentage term (%) - - - - - - - - - - -
Total NPAs provided for the Half Year of September 30,

2017 (Rs. lakh)
Total investment in foreign securities/ ADR/GDR (Rs. lakh) - - - - - - - . _ N N
Total investment in illiquid shares/securities | - | - - | | | | | | | T
- Value (In Rs. Lakh) 0.00 - 0.00 - - - - . _ N N
- in percentage terms (%) 0.00% - 0.00% - - - - _ _ N N
8 INet Asset Vaue (NAV) (Rs. per Unit)
- As on March 31. 2017

G/GR

5] 3]
holelz|z

B =N

131.363 135.445 51.6450 53.1228 32.525 33.377 26.8778 2.495.6417 27.5316 53.4921 54.1478 84.134 85.980 38.0358 2.318.1136 2.325.7800 57.893 59.586 34.1995 35.1729 2.180.6128 | 22742315 | 2.2332185 190.718 196.177

D 24718 36.670 10.6730 10.7621 55.344 68.875 1788 - 2062 11.8582 11.9371 17.952 30.940 - - - 35.153 36.177 1.056.5092 - 1.077.4979 27.168 46.892

QD 13.892 14.273 - - - - .535 - .5702 - - - - - - - - - - - - -

DD - - - - - - 2505 1.025.0534 2505 - - - - 10.0125 1.000.8071 1.000.8071 - - - 004.2306 | 1.004.2306 004.2306

WD - - - - - - .2564 - .2566 - - - - 12.4135 1.001.0656 1.001.0675 - - - - 004.5725 - 004.5935 - -
- - 10.8106 10.9244 - - .5054 - .5240 103718 10.4183 - - - - - - - 12.3161 12.9554 038.7348 - 041.3739

UD - - - - - - - - - -

33452 37755

3
\s on September 30, 2017
G/GR 139.464 144.697 53.8332 55.5107 35.349 36.406 27.9366 2592.9551## | 28.701 553115 56.2200 90.474 92.745 39.1078%## 2.393.3887 2.403.1523 59.792 61.664 35.6541 36.8013 22482471 | 2338.6331##] 2.311.1600 206.434 213.628
D 24.964 38.522 11.1253 11.2459 60.149 75.133 1.6192 - 1.683 11.8601 11.9387 19.304 33.374 - - - - - 1,058.3158 - 1.062.8670 29.407 51.063
QD 14.9924## 15.488## - - - - .5281 - .565 - - - - - - B - - 13.3561 13.8603 - - -
DD - - - - - - 2505 1025.0249## 2505 - - - - 10.0117## 1.000.8071 1,000.8071 - - - - 004.2306 | 1004.2306## 4.2306 - -
1 N
S

WD - - - - - - .254 . - - - - 12.4125## 1.001.1783 1.001.1817 - - - - 004.3879 4.4287 - -
- - 10.9730 11.0654 - - 313 - .5340 10.5514 10.5815 - - - - - - - 12,3345 13.0490 040.1784 - 0821 - -

Aggregate dividend declared during the half year (Rs. per
Unit)

- Individual/HUF

G/GR

D 1.265000 0.635000 - - - - - - 0.289917 0.328775 - - - - - - - - -

- - - - - - 0.301546 - 0.323936 - - - - - - - 0.394179 0.394179 - - -
DD - - - - - - 0.286217 28351367 0.308269 - - - - 0.201711 23.102410 23.658729 - - - - 22160334 | 20257710 | 24848124 - -
WD - - - - - - 0.288116 - 0.310120 - - - - 0.250082 23.031523 23.587144 - - - - 22296316 - 25.012877 - -
MD - - 0211334 0.249904 - - 0.288256 - 0.310284 0.124735 0.169299 - - - - - - - 0.358856 0.358856 21.942339 - 24.660727 - -

73336307 - 737705 - -

D 1.265000 0.635000 - - - - -
- - - - - 279376 -

DD - - - - - - 265175 26.266967
- - - - .26693 -

MD - - 0.195797 0.231531 - - .267064 -

- - 0.268602 0.304603 - - - - - - - - -
- - - - - - - 0.365199 0.365199 - - -

5613 - - - - 0.186883 21.403911 21.919339 - - - - 20.531101 18.768365 | 23021289 - -

- - - - 0.231694 21.338246 21.853017 - - - - 20.657086 - 23173923 - -

7472 0.115564 0.156853 - - - - - - - 0.332472 0.332472 20.329135 - 22.847668 - -

0620001 - 153604 - -

Nl e I 5t
iofiofiofe)
3
)
o)

DSP BlackRock Short Term  DSP BlackRock Small and DSP BlackRock Tax Saver ~ DSP BlackRock Technology. ~ DSP BlackRock Top 100 o . DSP BlackRock Natural DSP BlackRock World DSP BlackRock World Gold DSP BlackRock V DSP BlackRock Focus
e DSP BlackRock Treasury Bill Fund Resources and New Energy ..
’ ) = Energy Fund Fund Mining Fund 25 Fund

Regular Direct Regular Direct Regular - Discontinued (erstwhile known as Regular)*| Regular (erstwhile known as Institutional)*** Direct Regular Direct Regular Direct Regular Direct Regular Unclaimed Direct Regular Direct Regular Direct Regular Direct Regular Direct Regular | Direct

Fund Mid Cap Fund Fund com Fund Equity Fund

1 Portfolio Turn Over Ratio
- For Purchase
- For Sale

0.30 A 0.58 0.26 .20 NA. .66
0.07 A 0.38 1.29 31 N.A. .25
2 |Average Maturity (in vears)@(@ .23 N.A. N.A. N.A. 0.44 N.A.
3 IModified Duration (in years)@@ 241 N.A. .69 N.A. N.A. N.A. 0.42 N.A.
Total outstanding exposure to derivatives at the end of | |

September 30, 2017

- Value (In Rs. Lakh) - - - - - - - -
- in percentage term (%) - - - - - - - - - - - -

5 Total NPAs provided for the Half Year of September 30,
2017 (Rs. lakh) - B - - - - - - R R R R

Total investment in foreign securities/ ADR/GDR (Rs. lakh) - - - - - - - - 1900.58 2899524 3028.57 -
Total investment in illiquid shares/securities - - | | | | | | | | | | |
- Value (In Rs. Lakh) - - - - - - - - - - - -
- in percentage terms (%) - - - - - - - - - - - -
8 INet Asset Vaue (NAV) (Rs. per Unit) -
- As on March 31, 2017
G/GR 27.8374 28.6354 49.283 50.729 2.138.1687 1.960.1432 1.990.1727 40.974 41.954 49.595 50.779 179.147 183.759 32.0940 - 32.4311 30.394 31.120 12.2934 12,4172 12.5593 12.7908 6.8831 7.0402 20.395 20.948
D 11.4590 11.3959 23.134 39.524 1.340.3671 1.165.2554 1.355.9729 16.482 29951 23.070 29.288 21.287 23.026 11,6712 - 11.6905 18.384 18776 10.5138 11.1967 10.2837 10.4769 6.8831 7.0402 13.889 20.948
QD - - - - - - - - -
DD - - - - 24.4706 039.8018 021.8225 - - - - - - 10.0564 - 10.0400 - - - - - - - - - -
WD 10.1869 10.1869 - - 24.4754 024.2973 025.5481 - - - - - - -

11.2546 11.2858 - - 23.4445 023.3957 030.0845 - - - - - - 10.5503
UD3 - - - - - - - - - - - - - - .0000 - - - - - - - - - - -
U - - - - - - - - - - - - - - .6153 - - - - - - - - - - -
R3 - - - - - - - - - - - - - - .0000 - - - - - - - - - - -
- As on September 30, 2017
G/GR

o]
S|

izl
5| g g

NS
e
SN

Z|zlole
>

=

105706 - 5 - - - - - - - -

289472 29.8877 52.367 54.144 2217.5358## 2.023.9878 2.058.6057 44321 45.667 50.203 M 51.480" 192.820 198.496 33.0140 - 33.4026 34.336 35.282 12.7208 12.8624 124051 12,6618 7.6241 7.8203 21.724 22.406
D 119158 11.8952 24582 42,184 1390.1205## 1.203.2307 1.402.5737 16.981 32.601 23.353M 29.692/ 22912 24 874 11.6835 - 11.7035 20.768 21.288 10.8793 11.5982 10.1575 10.3712 7.6241 7.8203 14.794 22.406

- - - - NSNS 533058 RIS - - - - - - 100364 - T0.0300 B - 5 5 - - B - - -
WD T01816 | 10180 - - 0551780 0506072 30843 - - - - - - - -
5 V4R 0134370 - - - - - - T056] - 105503 - - - - - - - - - -

5] ]

MD 112614 11.2955 - - 046
UD3 - - - - - - - - - - - - - - .00 - - - - - - - - - - -

R - - - - - - - - - - - - - - 9333 - - - - - - - - - - -
UR3 - - - - - - - - - - - - - - .00 - - - - - - - - - - -
Aggregate dividend declared during the half year (Rs. per

Unit)

- Individual/HUF
G/GR - - - - - N _ _ . _
D - - - - - - - 0.830000 - - - - - 0.232714 - 0.243476 - - - - - - - - - -
QD - - - - - - - - - -

- - - - 5.282446 7.494506 9.426656 - - - - - - 0.205436 - 0.214080 - - - - - N _ _ R N
WD 0.291644 0.317238 - - 5.280495 5.106932 7.207129 - - - - - - - -
MD 0.313896 0.341416 - - 10.431963 10.266058 12.279588 - - - - - - 0.202884 - 0.212563 - - - - - - N _ _ B

G/GR - - - - - - - - - -
D - - - - - - - 0.830000 - - - - - 0.215605 - 0.225575 - - - - - - - - - -
QD - - - - - - - - - -

- - - - 894081 6.943510 8.733610 - - - - - - 0.190332 - 0.198341 - - - - - - - - - -
WD 0.270200 0.293915 - - 4.892272 4731471 6.677261 - - - - - - - -
MD 0.290819 0316313 - - 9.665003 9.511297 11.376792 - - - - - - 0.187968 - 0.196934 - - - - - - - - - -
** NAV as on Maturity date, $SWith effect from September 8, 2017 the Institutional Plan (Continuing Plan) in DSP BlackRock Strategic Bond Fund and DSP BlackRock Liquidity Fund is renamed as “Regular Plan”, ** NAV of DSP BlackRock Technology.com Fund is as of date of merger i.e. effective July 28, 2017, ## NAV of the plan is as of merger date i.e. September 8, 2017, $ Monthly income is not assured and is subject to availability of distributable surplus., * 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, 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 MIP Fund and DSP BlackRock Balanced Fund, *** Scheme launched during the half year ended September 30, 2017, # The Infrastructure Growth and Economic
Reforms Fund, 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 *Institutional Plan of these schemes has been merged with Regular Plan of the schemes with effect from September 8, 2017 *SRegular Plan of these schemes has been merged with Institutional Plan with effect from September 8, 2017

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

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI — 400021.
Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017 (Pursuant to Regulation 59A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

MUTUAL FUND DSP BlackRock Mutual Fund

DSP BlackRock We culture  DSP BlackRock US Flexible® DSP BlackRock Bankin: SU DSP Black llocation DSP BlackRoc es 146-  DSP BlackRock FM
Fund Fund Debt Fund Fund 3 17) 12M (Mat
Regular Direct Regular Direct Regular Direct Regular Regular Regular Regular Regular
1 Portfolio Turn Over Ratio M | | | | | | | | | | | |
- For Purchase A A NA. A A NA. A, A A A, A A
- For Sale A A N.A. A A N.A. A A A A A A
2 | Average Maturity (in vears)@(@ A A, 3.02 A A 9.44 A A A, A, A A
3 |Modified Duration (in years)@(@ A A, 243 A, A, 6.64 A A A, A A A,
4 Total outstanding exposure to derivatives at the end of
September 30. 2017
- Value (In Rs. Lakh) - - - - - - - - - - -
- in percentage term (%) - - - - - - - - - - -
5 Total NPAs provided for the Half Year of September 30,
2017 (Rs. lakh)
6 |Total investment in foreign securities) ADR/GDR (Rs. lakh) 2676.22 17662.97 - - 3116.1 - - - - - -
7__|Total investment in illiquid shares/securities | | | | | | | | |
- Value (In Rs. Lakh) - - - - - - - - - - -
- in percentage terms (%) - - - - - - - - - - -
8 INet Asset Vaue (NAV) (Rs. per Unit)
- As on March 31, 2017
G/GR 14.6552 14.8619 19.3246 19.8490 .8397 0135 13.4526 13.8062 10.8398 10.9529 3.1154 3.1979 12.9367 129913 12,9133 12.9664 12.9971 13.0233 12.9044 12.8715 12.9774 12.9862 13.0073
D 11.8660 14.0130 15.3984 19.8490 2338 2348 - - 10.8398 10.9529 4730 0.4741 - - - - - - - 12.7647 12.8705 - -
QD - - - - 2297 2305 - - - - .5030 0.4422 - - - - - - - - - -
DD - - - - .1600 .1600 - - - - - - - - - - - - - - - -
WD - - - - 1706 2622 - - - - - - - - - - - - - - - -
MD - - - - 0.1837 0.1839 10.5883 10.7994 - - 10.2623 10.2675 - - - - - - - - - -
- As on September 30, 2017
G/GR 15.7153 15.9643 21.0287 21.6747 4.3901 4.5891 14.0711 14.5138 11.4620 11.5972 3.6819 3.7854 12.9957%* 13.0515%* 12.9723%* 13.0262%* 13.1521%* 13.1787** 13.0576** 13.0892%* 12.9057** 13.0137** 13.1708** 13.1924**
D 12.7243 15.0524 16.7563 21.6747 .6408 .6553 - - 11.4620 11.5972 0.9254 .9403 - - - - - - 12.6986** 12.8065%* - -
oD - - - - .1795 1801 - - - - 0.4394 3737 - - - - - - - - - -
DD - - - - .1600 .1600 - - - - - - - - - - - - - - - -
WD - - - - .1642 .2799 - - - - - - - - - - - - - - - -
- - - - 642 1643 10.7105 10.9875 - - 10.3265 10.3320 - - - - - - - - - -
9 Aggregate dividend declared during the half year (Rs. per
Unit)
- Individual/HUF
G/GR - - - - - - - - - - - - - - - - - - - - - -
D - - - - - - - - - - - - - - - - - - 0.072227 0.072227 - -
QD - - - - 0.326175 0.335781 - - - - 0.371316 0.382584 - - - - - - - - - -
DD - - - - 0.28633 0.295510 - - - - - - - - - - - - - - - -
WD - - - - 0.291224 0.286468 - - - - - - - - - - - - - - - -
MD - - - - 0.301474 0.310719 0.259337 0.259337 - - 0.271210 0.280456 - - - - - - - - - -
- Others
G/GR - - - - - - - - - - - - - - - - - - - - - -
D - - - - - - - - - - - - - - - - - - 0.066916 0.066916 - -
QD - - - - 0.302194 311095 - - - - 0.344018 0.354456 - - - - - - - - - -
DD . . 5 . 0.265282 273778 . s . . - - . . - . . - . 5 . s
WD - - - - 0.269812 .265408 - B - - B - - - - - - - - - - -
MD - - - - 0.279310 287875 0.240270 0.240270 - - 0.251270 0.259837 - - - - - - - - - -
B DSP B DSP B B B B B B B B B DSP BlackR DSP B DSP BlackRock Dual Ad DSP BlackRock D
Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular I Direct Regular Direct Regular I Direct Regular Direct
1__|Portfolio Turn Over Ratio ™
- For Purchase A A A A A N A A A A A A, A A
- For Sale A A A A A A A A A A A A A A
2 lAverage Maturity (in vears)@(@ A A A A A A A A A A A, A A A
3 |Modified Duration (in vears)@(@ A A A A A A A A A A A. A A A
4 Total outstanding exposure to derivatives at the end of |
September 30, 2017
- Value (In Rs. Lakh) - - - - - - - - - - 2083.8 - 788.4 1216.71
- in percentage term (%) - - - - - - - - - - 17.88% - 9.05% 837%
5 Total NPAs provided for the Half Year of September 30,
2017 (Rs. lakh)
6 ITotal investment in foreign securities/ ADR/GDR (Rs. lakh) - - - - - - - - - - - - - -
7__|Total investment in illiquid shares/securities | | | | | | | | | | | | | |
- Value (In Rs. Lakh) - - - - - - - - - - - - - -
- in percentage terms (%) - - - - - - - - - - - - - -
8  INet Asset Vaue (NAV) (Rs. per Unit)
- As on March 31, 2017
G/GR 12.8733 129117 12.8934 12.9270 12.7869 12.8734 12.8142 12.8397 12.7704 12.8060 12.7654 12.8013 12.7220 12,7588 127177 12,7545 12.7056 12.7423 12.6608 12.6964 11.2852 11.4273 12.5079 12.6366 13.898 14.020 10.2693 10.3806 10.1754 10.2826
D 11.6610 - - - - - 11.6159 - - - 11.6961 - 11.6371 - 11.6360 - 11.6301 - - 11.6073 11.2852 - 12.5079 12.6366 13.898 14.020 10.2693 10.3806 10.1754 10.2826
QD - - - - - - - - - - - - 11.6597 - - - 11.6529 - - - - - - - - - -
DD - - - - - - - - - - - - - - - - - - - - - - - - - - -
UD3 - - - - - - - - - - - - - - - - - - - - - - - - - - -
UR3 - - - - - - - - - - - - - - - - - - - - - - - - - - -
- As on September 30. 2017
G/GR 12.8056** 12.9347** 13.0772** 13.1114*%* 12.8090** 12.8963** 13.0145%* 13.0405** 12.7923** 12.8285%* 12.7730%* 12.8099** 12.7796** 12.8183%* 12.7763** 12.8143%* 12.7635%* 12.8020%* 12.7572%* 12.7949%* 11.8889 12.0687 12.9132%* 13.0547%* 14.582 14.736 10.7209 10.8644 10.6029 10.7415
D 11.5812%* - - - - - 11.6975%* - - 11.6039%* - 11.5898%* - 11.5896%* - 11.5830%* - - 11.5973*%* 11.8889 - 12.8132%* 12.9547** 11.939 11.962 10.7209 10.8644 10.6029 10.7415
0D - - - - B s s s s N s s T1.6140%* s s N T1.6075* s s N N N N N - N N -
WD s N s N s s s s s s 5 s s s 5 5 5 N 5 5 5 5 5 5 - - s
UD 5 5 - - - - - - - - - - - - - - - - - - - B s s s s 5
UR B s s B B s s s s s s s s s s s s s s s s s s s 5 5 -
9 Aggregate dividend declared during the half year (Rs. per
Unit)
- Individual/ HUF
D 0.072227 - - - - - 0.072227 - - 0.072227 - 0.072227 - 0.072227 - 0.072227 - - 0.072227 - 0.072227 0.072227 2.639000 2.768000 - - -
QD - - - - - - - - - - - - 0.072227 - - - 0.072227 - - - - - - - - - -
WD s s s s 5 s s s s s 5 5 5 5 5 5 5 5 5 5 - - - - - - s
- Others
D 0.066916 - - - - - 0.066916 - - 0.066916 - 0.066916 - 0.066916 - 0.066916 - - 0.066916 - 0.066916 0.066916 2.639000 2.768000 - - -
QD - - - - - - - - - - - - 0.066916 - - - 0.066916 - - - - - - - - - -
DD B s s s s s s s s s s s s s s s s s s s s s s s 5 5 B
MD - s s s s B s s s s s s s s s s s s s s s s s s 5 s -
** NAV as on Maturity date, ¥ 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, 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 MIP Fund and DSP BlackRock Balanced Fund, For
complete dividend history of the Schemes, please visit www.dspblackrock.com
L3 L4 L3
Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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DSP BLACKROCK
MUTUAL FUND

DSP BlackRock Mutual Fund

DSP BlackRock Dual
antage Fund - Series
36 - 36M
Regular Direct

DSP BlackRock Ultra Short
Term Fund

Regular

DSP BlackRock Dual
Advantage Fund - Series
39 - 36M
Regular Direct

MAFATLAL CENTRE, 10TH FLOOR, NARIMAN POINT, MUMBAI — 400021.
Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on September 30, 2017 (Pursuant to Regulation 59A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock FMP -
Series 192 - 36M

Regular Direct

DSP BlackRock FMP -
Series 195 - 36M

Regular Direct

DSP BlackRock Equity
ngs Fund

Regular

DSP BlackRock Dual
Advantage Fund - Series
44 - 39M
Regular Direct

DSP BlackRock Dual
Advantage Fund - Series
45 - 38M
Regular Direct

DSP BlackRock Dual
Advantage Fund - Series
46 - 36M
Regular Direct

DSP BlackRock FMP -
Series 196 - 37M

Regular Direct

DSP BlackRock Dual
Advantage Fund - Series
49 - 42M
Regular Direct

DSP BlackRock FMP -

Regular Direct

DSP BlackRock FMP -
Series 205 - 37M

Regular Direct

DSP BlackRock FMP -
Series 209 - 37M

Regular Direct

DSP BlackRock FMP -
Series 210 - 36M***

Regular Direct

io Turn Over Ratio "

For Purchase

|
378

For Sale

3.55

Average Maturity (in vears)@(@)

NA.

Modified Duration (in vears)@(@.

NA,

Total outstanding exposure to derivatives at the end of Septe

ber 302017

- Value (In Rs. Lakh)

1016.03

|
-44251.58

1226.08

|
1376.52

- in percentage term (%)

9.173%

-36.34%

22.43%

23.12%

Total NPAs provided for the Half Year of September 30,
2017 (Rs. lakh)

Total investment in foreign securities’ ADR/GDR (Rs. lakh)

Total investment in illiquid shares/securities

- Value (In Rs. Lakh)

- in percentage terms (%)

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

- As on March 31. 2017

G/GR

10.2745

10.3796

11.8227

11.9077

11.4395

11.5259

11.0945

11.1577

11.1935

11.2420

10.4277

10.8619

10.3645 10.3844

10.0684

10.0570

10.0575

D

10.2745

10.3796

11.4395

11.5259

11.0945

11,1577

11,1935

11.2420

10.4277

10.3645

10.0684

10.0575

QD

17 71356

DD

.0835 0.0709

00570

WD

.0665 0.0654

D

.2261 1.3075

UD

D3

UR

R3

- As on September 30, 2017
/GR

10.7345 10.8716

12.1543

10.9557

10.7526

10.4686

10.4589

D

12,1543

QD

10.7345 10.8716

10.9557

10.7526

10.4686

10.4589

DD

WD

LM

D

3

R
R3

Aggregate dividend declared during the half vear (Rs. per Uni

- Individua/HUF

251637

0.165000

.260673

0.080000

.261940

280238

T278000_|_0.166000

0309%

230108

163000 | 0080000

231243

.223634

0378000 | 0.166000

* 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, N.A. Not Applicable. **
year ended September 30, 2017, 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.

Portfolio Turn Over Ratio is for Equity Schemes, @@ Average Maturity and Modified Duration is for Debt Schemes and for Debt portion of DSP BlackRock MIP Fund and DSP BlackRock Balanced Fund, *** Scheme launched during the half




