DSPMERRILL LYNCH MUTUAL FUND

Half-Yearly Portfolio Statement %aﬁ."m Lynch
for the period ended September 30, 2007 MUTUAL FUND

DSP Merrill Lynch Fixed Term Plan - Series 3E (FTP- Series 3E)

Portfolio as of September 30, 2007

Sr. No. Name of the instrument Rating  Quantity Market Value % to Net

(Rs. In lakhs) Assets

DEBT INSTRUMENTS
Unlisted / Privately Placed **

1 Kotak Mahindra Investments Al+ 500 5,008.28 8.07%
Securitised assets

2 RB Loan Trust Series A1 2007 A1(SO) 50 5,085.26 8.19%
Total 10,093.54 16.26%

MONEY MARKET INSTRUMENTS
Certificate of Deposit **

3 ICICI Bank Al+ 43,000 3892372 | 62.69%

4 Axis Bank Al+ 9,000 8,230.56 13.26%
Commercial Paper **

5 Kotak Securities Al+ 500 2,363.87 3.81%
Total 49,518.14 79.76%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 79.65 0.12%
Net receivables/ (Payables) 2,401.04 3.86%
Total 2,480.68 3.86%
Grand Total 62,092.37 99.88%

** Thinly Traded / Non Traded as per SEBI guidelines
Average Maturity: 203 days

DSP Merrill Lynch Fixed Term Plan - Series 3C (FTP- Series3C)

Portfolio as of September 30, 2007

Sr.No. Nameof theinstrument Rating  Quantity Market Value % to Net

(Rs. In lakhs) Assets

MONEY MARKET INSTRUMENTS
Certificate of Deposit **

1 Development Credit Bank P1+ 9,500 8,688.16 94.87%
Total 8,688.16 94.87%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 140.13 1.53%
Net receivables/ (Payables) 330.14 3.60%
Total 470.28 5.13%
Grand Total 9,158.44 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines
Average Maturity: 183 days

DSP Merrill Lynch Fixed Term Plan - Series 3D ( FTP- Series 3D)

Portfolio as of September 30, 2007

Sr.No. Nameof theinstrument Rating  Quantity Market Value % to Net

(Rs. In lakhs) Assets

DEBT INSTRUMENTS
Listed / awaiting listing on Stock Exchanges **

1 Kotak Mahindra Prime LAA 180 1,816.06 14.29%
2 NABARD AAA 180 1,805.66 14.21%
Total 3,621.72 28.50%

MONEY MARKET INSTRUMENTS
Certificate of Deposit **

3 Federal Bank P1+ 1,000 918.55 7.23%
4 UTI Bank Al+ 3,100 2,864.05 22.53%
5 ICICI Bank Al+ 5,300 4,850.92 38.16%

Total 8,633.52 67.92%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 165.34 1.30%
Net receivables/ (Payables) 290.48 2.28%
Total 455.82 3.58%
Grand Total 12,711.06 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines
Average Maturity: 424 days



DSP MERRILL LYNCH MUTUAL FUND

Half-Yearly Portfolio Statement gﬁ ?lsa?llll Lynch

MUTUAL FUND

for the period ended September 30, 2007

DSP Merrill Lynch Fixed Term Plan - Series 10 (FTP- Series 10)

Portfolio as of September 30, 2007

Sr. No. Nameof theinstrument

Rating

Quantity

Market Value

(GEARIEGS)

% to Net
Assets

MONEY MARKET INSTRUMENTS
Certificate of Deposit **
1 |UCOBank P1+ 25,000 24,494.13 60.41%
2 [State Bank of Patiala P1+ 900 883.33 2.18%
3 |ABN Amro Bank P1+ 10,000 9,793.06 24.15%
4 |AxisBank Al+ 5,500 5,088.11 12.55%
Total 40,258.62 99.29%
Cash & Cash Equivalents
Reverse Repo Investments/ CBLO 30.24 0.07%
Net receivables / (Payables) 258.32 0.64%
Total 288.57 0.71%
Grand Total 40,547.19 | 100.00%
** Thinly Traded / Non Traded as per SEBI guidelines
Average Maturity: 87 days
DSP Merrill Lynch Fixed Term Plan - Series 3F (FTP- Series 3F)
Portfolio as of September 30, 2007
Sr. No. Name of theinstrument Rating Quantity Market Value % to Net
(Rs. In lakhs) Assets
DEBT INSTRUMENTS
Listed / awaiting listing on Stock Exchanges **
1 |Cholamandalam DBS Finance LAA 100 1,014.80 9.20%
2 |Shriram Transport Finance AA(FITCH) 100 1,002.33 9.08%
3 |[NABARD AAA 100 1,004.65 9.10%
Total 3,021.78 27.38%
MONEY MARKET INSTRUMENTS
Certificate of Deposit **
4 [ICICI Bank Al+ 2,500 2,290.43 20.76%
Commercial Paper **
5 |ICICI Home Finance Al+ 600 2,738.48 24.82%
6 |Reliance Capital Al+ 600 2,752.48 24.94%
Total 7,781.38 70.52%
Cash & Cash Equivalents
Reverse Repo Investments/ CBLO 135.09 1.22%
Net receivables/ (Payables) 96.31 0.88%
Total 231.40 2.10%
Grand Total 11,034.56 100.00%
** Thinly Traded / Non Traded as per SEBI guidelines
Average Maturity: 442 days
DSP Merrill Lynch Fixed Term Plan - Series 1P (FTP- Series 1P)
Portfolio as of September 30, 2007
Sr. No. Name of theinstrument Rating  Quantity Market Value % to Net
(Rs. In lakhs) Assets
MONEY MARKET INSTRUMENTS
Certificate of Deposit **
1 |Indian Bank F1+ 7,000 6,626.84 61.24%
2 |NABARD AAA 4,400 4,042.29 37.35%
Total 10,669.13 98.59%
Cash & Cash Equivalents
Reverse Repo Investments/ CBLO 119.97 1.11%
Net receivables / (Payables) 32.80 0.30%
Total 152.77 1.41%
Grand Total 10,821.90 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines
Average Maturity: 281 days




DSPMERRILL LYNCH MUTUAL FUND

Half-Yearly Portfolio Statement m ﬂ%‘:ﬂ“ Lynch
for the period ended September 30, 2007 MUTUAL FUND

DSP Merrill Lynch FMP - 18M - SERIES 1 (FMP - 18M Series 1)
Portfolio as of September 30, 2007

Quantity Market Value

(Rs. In lakhs)

DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges
1 |HDFC AAA 180 1,604.62 14.59%
Total 1,604.62 14.59%

(b) Unlisted / Privately Placed **

2 |GE Money Financial Services AAA 150 1,499.96 13.63%

3 |TML Financial Services AA+ 150 1,515.31 13.77%

4 |GE Capital ServicesIndia AAA(ind) 150 1,515.96 13.78%

5 [Shriran Transport Finance AA(ind) 150 1,504.63 13.68%

6 |[NABARD AAA 150 1,506.98 13.70%

7 |TataSons AAA 150 1,480.90 13.46%
Total 9,023.74 82.02%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 250.05 2.27%
Net receivables/ (Payables) 123.11 1.12%
Total 373.16 3.39%
Grand Total 11,001.52 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines
Average Maturity: 739 days

DSP Merrill Lynch Fixed Term Plan - Series 3A (FTP- Series 3A)
Portfolio as of April 16, 2007

Sr. Nameof theinstrument Rating Quantity Market Value % to Net

\[e} (Rs. In lakhs) Assets
MONEY MARKET INSTRUMENTS
Commercial Paper **

1 |Cholamandalam DBS Finance P1+ 1,000 4,956.02 18.09%
Total 4,956.02 18.09%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 1,359.71 4.96%

Net receivables/ (Payables) 21,084.88 76.95%
Total 22,444.58 81.91%
Grand Total 27,400.61 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines

DSP Merrill Lynch Fixed Term Plan - Series 1H (FTP- Series 1H)
Portfolio as of May 15, 2007

Sr. Nameof theinstrument Rating Quantity Market Value
No. (Rs. In lakhs)
FIXED DEPOSITS
1 |Development Credit Bank 2,500.00 14.05%
Total 2,500.00 14.05%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 15,420.11 86.67%
Net receivables/ (Payables) (128.30)] -0.72%
Total 15,291.81 85.95%
Grand Total 17,791.81 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines



DSP MERRILL LYNCH MUTUAL FUND

Half-Yearly Portfolio Statement ﬂ‘:rﬁ“ Lvnch
for the period ended September 30, 2007 W._FY.ND

DSP Merrill Lynch Fixed Term Plan - Series 1l (FTP- Series1l)

Portfolio as of May 28, 2007

Name of the instrument Rating  Quantity Market Value % to Net

(Rs.Inlakhs)  Assets

FIXED DEPOSITS

1 State Bank of Patiala 5,000.00 10.11%
2 Union Bank 5,000.00 10.11%
3 UTI Bank 7,000.00 14.15%
4 Y es Bank 5,000.00 10.11%
Total 22,000.00 | 44.48%
MONEY MARKET INSTRUMENTS
Certificate of Deposit **
5 Kotak Mahindra Bank P1+ 2500 2,435.57 4.92%
6 State Bank of Bikaner & Jaipur P1+ 5000 4,871.13 9.85%

Total 7,306.70 14.77%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 18,766.48 37.93%
Net receivables/ (Payables) 1,399.77 2.82%

Total 20,166.25 40.75%
Grand Total 49,472.94 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines

DSP Merrill Lynch Fixed Term Plan - Series 1J (FTP- Series 1J)

Portfolio as of June 27, 2007

Sr.No. Nameof theinstrument Rating  Quantity Market Value % to Net

(Rs.Inlakhs)  Assets

DEBT INSTRUMENTS
Unlisted / Privately Placed **

1 JM Financial P1+ 9 900.00 4.64%
2 JM Financial P1+ 15 1,500.00 7.73%
Total 2,400.00 12.37%

FIXED DEPOSITS

3 Punjab National Bank 2,800.00 14.43%
4 State Bank of Patiala 2,800.00 14.43%
Total 5,600.00 28.86%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 1,089.79 5.62%

Net receivables/ (Payables) 10,311.36 53.15%
Total 11,401.16 58.77%
Grand Total 19,401.16 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines



Half-Yearly Portfolio Statement
for the period ended September 30, 2007 MUTUAL FUND

DSP MERRILL LYNCH MUTUAL FUND DSpP
gg Merrill Lynch

DSP Merrill Lynch Fixed Term Plan - Series 1K (FTP- Series 1K)

Portfolio as of July 16, 2007

Sr.No. Nameof theinstrument Rating Quantity Market Value % to Net
(Rs.Inlakhs)  Assets

MONEY MARKET INSTRUMENTS

Certificate of Deposit **

1 Development Credit Bank P1+ 2,500 2,436.32 41.37%

Total 2436.32 | 41.37%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 3,510.00 59.60%
Net receivables/ (Payables) (56.69)] -0.97%
Total 3,453.31 58.63%
Grand Total 5,889.63 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines

DSP Merrill Lynch Fixed Term Plan - Series 1M (FTP- Series 1M)

Portfolio as of August 29, 2007

Name of theinstrument Rating Quantity Market Value % to Net

(Rs. In lakhs) Assets
MONEY MARKET INSTRUMENTS
Commercial Paper **

1 Edelweiss Securities P1+ 800 3,902.70 35.73%
2 Rabo India Finance P1+ 900 4,403.37 40.31%
Total 8,306.07 76.04%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 2,654.83 24.30%
Net receivables/ (Payables) (37.74)  -0.34%
Total 2,617.09 23.96%
Grand Total 10,923.15  100.00%

** Thinly Traded / Non Traded as per SEBI guidelines

DSP Merrill Lynch Fixed Term Plan - Series 1IN (FTP- Series IN)

Portfolio as of September 17, 2007

Name of the instrument Rating  Quantity Market Value % to Net

(Rs.Inlakhs)  Assets

MONEY MARKET INSTRUMENTS
Commercial Paper **

1 SBI Cards & Payments P1+ 1,000 4,888.56 24.09%
2 UTI Securities Al+ 200 977.95 4.82%
Total 5,866.51 28.91%

Cash & Cash Equivalents

Reverse Repo Investments/ CBLO 13,069.38 64.39%
Net receivables/ (Payables) 1,360.58 6.70%

Total 14,429.96 71.09%
Grand Total 20,296.47 | 100.00%

** Thinly Traded / Non Traded as per SEBI guidelines
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