DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016

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

DSP BlackRock Equity Fund DSP BlackRock Opportunities Fund (Cont'd)
Open Ended Growth Scheme Open Ended Growth Scheme
Sr. No. Name of Instrument Rating/Ind antity rket value % to Net Ass Sr. No. Name of Instrument Rating/Indus Quantity Market value
(X Lakhs) (X Lakhs) / ts
Ashoka Buildcon Limited INE442H01029 Construction Project 528,582 903.35 1.12%
EQUITY & EQUITY RELATED 31 SRF Limited INE647A01010 Textile Products 63,000 24.32 1.02%
Listed / awaiting listing on the stock exchanges | 32 |Arvind Limited INE034A01011___| Textile Products 297,042 11.96 1.01%
1 |HDFC Bank Limited E040A01026 | Banks 2,003.224 21.457.53 9.31% 33| Balrampur Chini Mills Limited INE119A01028 | Consumer Non Durables 747,547 06.23 1.00%
2 lInfosys Limited ____ B009A01021 | Software 989,576 12.056.00 3.23% 34| Larsen & Toubro Limited INEOI8A01030 | Construction Project 65,013 79101 0.98%
3 Maruti Suzuki India Limited ES83BOI010__1 Auto 248,489 9.234.60 401% 35 [Interglobe Aviation Limited INE646L01027 | Transportation 90,083 786.60 098%
4 IndusInd Bank Limited E095A01012 Banks 938,847 9,084.28 3.94% 36 |Shree Coments Limited INEOT0A01015 Cement 6270 778'77 0'97.,/
S SRF Limited E647A01010 Textile Products 600,004 7.850.75 3.41% > — - - - - 00
6 [Bharat Petroleum Corporation Limited E029A01011 | Petroleum Products §50.659 7.692.51 334% 37 |Teamlease Services Limited __ INE985501024 | Commercial Services 85,521 766.18 0.95%
0,
7 [Reliance Industries Limited E002A01018 | Petroleum Products 725771 7.585.82 3.29% 38 _|Century Textiles & Industries Limited INEO35A01016 1 Cement 143,200 738.53 0.94%
8 [Sun Pharmaceuticals Industries Limited E044A01036 harmaceuticals 872,109 7.151.29 3.10% 39 _ |United Spirits Limited INE854D01016 | Consumer Non Durables 30,208 755.02 0.94%
9 UltraTech Cement Limited E481G01011 Cement 212.634 6.865.42 2.98% 40 [NCC Limited INE868B01028 Construction Project 774,326 586.94 0.73%
0 [Tata Motors Limited - A Class 9155A01020 Auto 2,266,652 6,535.89 2.84% 41 |Lupin Limited INE326A01037 Pharmaceuticals 39,456 583.65 0.73%
1 Ashok Leyland Limited E208A01029 Auto 6,008,670 6,525.42 2.83% 42 | Sintex Industries Limited INE429C01035 Industrial Products 739,280 569.25 0.71%
2 |Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 819,029 6.451.90 2.80% 43 |Mangalore Refinery and Petrochemicals Limited INE103A01014 Petroleum Products 725,000 488.65 0.61%
3 |Axis Bank Limited E238A01034 Banks 1,351,535 6,002.84 2.61% 44 [MBL Infrastructures Limited INE912H01013 Construction 315,012 480.55 0.60%
4 | Atul Limited E100A01010 Chemicals 321,704 4,935.90 2.14% Total 79,043.99 98.26%
5 Tata Consultancy Services Limited E467B01029 Software 193,717 4,882.25 2.12%
6 |Gujarat State Petronet Limited E246F01010 Gas 3.422,741 4.,850.02 2.11% MARKE
7 United Spirits Limited E854D01016 Consumer Non Durables 187,259 4,680.35 2.03% 7 %%%Fj‘lgeveme R T III:‘i'IS'tIr{nIi:::ENTS 647,58 0.80%
8 |Larsen & Toubro Limited E018A01030 Construction Project 377.903 4,597.95 2.00% Total £po 647l58 0 l80"/
9 |Zee Entertainment Enterprises Limited E256A01028 Media & Entertainment 168,680 4,522.21 .96% L * 027
20 |Arvind Limited E034A01011 Textile Products ,629.081 4.453.09 .93% .
21 |Sadbhav Engineering Limited E226H01026 | Construction Project 486,452 4.429.63 92% Cash & Cash Equivalent
22 [ICICI Bank Limited E090A01021 | Banks 129,713 4,093.37 18% Cash Margin 434.51 0.54%
23 |Eicher Motors Limited E066A01013 [ Auto 20,866 4,002.22 4% Net Receivables/Payables 325.64 0.40%
24  [Teamlease Services Limited E985501024 Commercial Services 437.349 918.21 .70% Total 760.15 0.94%
25  [Kotak Mahindra Bank Limited E237A0102 Banks 544,318 3,704.90 61% GRAND TOTAL 80,451.72 100.00%
- 14 Ddll = - v
%g g;ﬁf?:}igﬁﬁgg:fﬁm Tied iéggég 839 Egﬂzg::: }Eiggﬁgg 3 g ;gg? g2(7)§ g; 22‘2 Notes : 1 Net Assets does not include unit activity for the last day of the month 2 * Pending Listing 3 Market value includes accrued interest
28  |Bank of Baroda E028A01039 Banks 2.413.830 3,548.33 54%
29 |Supreme Industries Limited E195A01028 ndustrial Products 475,511 3,517.12 .53% N
30 [Baver Cropscience Limited E462A01022 | Pesticides 90.368 342816 49% DSP BlackRock India T.I.G.E.R. Fund
31 [TIPCA Laboratories Limited E5S71A01020 harmaceuticals 555,015 3.231.02 40% (The Infrastructure Growth and Economic Reforms Fund)
32 Cadila Healthcare Limited E010B01027 Pharmaceuticals 911,584 2.888.81 25% s . .
33 [Interglobe Aviation Limited E646L01027 | Transportation 330012 2.881.66 25% Open Ended Diversified Equity Scheme
34 Bajaj Finance Limited E296A01016 Finance 40.182 2,782.26 21% Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net
35 ax Financial Services Limited E180A01020 Finance 741,002 2,549.42 11% Z Lakhs
36 |Havells India Limited E176B01034 Consumer Durables 624,999 2,008.43 .87%
37 |Finolex Industries Limited E183A01016 ndustrial Products 546.854 991.37 0.86% EQUITY & EQUITY RELATED
38 |Torrent Power Limited ES13H01021 Power 824,269 911.48 0.83% Listed / awaiting listing on the stock exchanges
39 _|State Bank of India E062A01020 | Banks 968,290 880.90 0.82% 1__[ICICI Bank Limited E090A01021 | Banks 4,139,198 9.795.41 7.42%
40 INIT Limited EIGIAOI038 | Software 2,343,418 850.13 0.80% 2 |[State Bank of India E062A01020 | Banks 4,027,882 7,824.16 5.93%
41 NCC Limited E868B01028 Construction Project 2,315,865 ,155.43 0.76% 3 HDFC Bank Limited E040A01026 Banks 703.726 7.537.96 571%
42 Finolex Cabl?s lelted §235A0 022 dustrial Pr.Od cts 03,885 698.12 0.74% 4 ndusind Bank Limited INE095A01012 Banks 614.697 5.947.81 451%
43 |Wockhardt Limited E049B01025 harmaceuticals 73,528 1690.08 0.73% 5 |Larsen & Toubro Limited EOI8A01030 | Construction Project 478 411 5.820.83 4.41%
44 | Torrent Pharmaceuticals Limited i . E()SSAO 02 11armaceutlca s 18,252 584.87 0.69% 6 ltraTech Cement Limited E481G01011 Cement 163.140 5267.38 3.999,
45 ermpton Gre.avgs Consumer Electricals Limited » EZC 9U0101 Consumer Durables 1,542,788 ,578.27 0.69% 7 Bharat Petroleum Corporation Limited E029A01011 Petroleum Products 538 1.866.77 3.69%
46 |Gujarat Gas Limited E844001022 | Gas 263.877 458.05 0.63% 3 |Ashoka Buildcon Limited E442101029 | Construction Project 2,611,884 4.463.71 338%
47 ITata Motors Limited _ EI55A01022 | Auto 354,609 370.92 0.60% 9 [Sadbhav Engineering Limited £226H01026 | Construction Project 1.479.714 4.409.55 3.34%
48 |Hindalco Industries Limited _ E038A01020 | Non - Ferrous Metals 1,347,434 185.07 0.51 DA’ 0 [Techno Electric & Engineering Company Limited E286K01024 | Construction Project 747914 4,072.77 3.09%
49 ITube Investments of India Limited E149A01025 | Auto Ancillaries 267,972 03719 0.45% 1 [Hindustan Petroleum Corporation Limited £094A01015 | Petroleum Produets 430,64 339241 2.5T%
0 {Max India Limited * _____ E153U01017 | Finance 741,002 639.78 0.28% 2 [J.Kumar Infraprojects Limited INES76101022 [ Construction 1206.639 331530 2.51%
51 [Max Ventures and Ir}dustrles Limited A Finance 148,200 72.35 0.03 OA; 3 PNC Infratech Limited E195J01011 Construction 609.530 3201.98 2.44%
52 Shree Cements Limited INE070A01015___ Cement 465 37.76 0.03% 4 |Bharat Electronics Limited E263A01016 | Industrial Capital Goods 248,919 3.047.52 2.31%
Total 223.441.95 96.99% 5 [Adani Ports and Special Economic Zone Limited [INE742F01042 | Transportation 1,224,016 3,031.89 230%
. 6 |Alstom T&D India Limited E200A01026 ndustrial Capital Goods 645,746 2,831.92 2.15%
Unlisted ____ i i 7 |Kalpataru Power Transmission Limited E220B01022 | Power 1.338.954 2.746.19 2.08%
53 |Magnasound (India) Limited** Media & Entertainment 25,000 - ’ 8 [Reliance Industries Limited E002A01018 | Petroleum Products 254,021 2,655.03 2.01%
54 |SIP Technologies & Export Limited** INE468B01019 Software 122,549 - * 9 |CESC Limited E486A01013 Power 548.033 2.590.55 96%
Total = * 20  [Finolex Cables Limited E235A01022 ndustrial Products 884,185 2.486.33 .88%
21 |INCC Limited E868B01028 Construction Project 3,260,764 2,471.66 .87%
DEBT INSTRUMENTS 22| Gujarat State Petronet Limited E246F01010 | Gas 1,679.582 2379.97 30%
E (,)ND & NCD S ___ 23 [Crompton Greaves Consumer Electricals Limited * [INE299U01018 Consumer Durables 2,254,317 2,306.17 5%
Listed / awMgMg_ n the stock exchanges 24 |Grasim Industries Limited E047A01013 Cement 59,220 2.276.51 12%
55 |Blue Dart Express Limited** INE233B08095 ICRAAA 130.340 4.48 0.01% 25 [Hindalco Industries Limited E038A01020 Non - Ferrous Metals 2,259,130 986.90 S51%
56__|Blue Dart Express Limited** INE233B08103__| ICRAAA 97.755 0.95 * 26 |JK Lakshmi Cement Limited INE786A01032 | Cement 570.691 38.64 AT%
Total 2543 0.01% 27__|Power Grid Corporation of India Limited E752E01010 | Power 1,353,068 82.12 43%
28 nterglobe Aviation Limited E646L01027 Transportation 212,300 53.80 40%
MONEY MARKET INSTRUMENTS 29 [Solar Industries India Limited E343H01011 | Chemicals 53,015 33.26 39%
57 _{CBLO / Reverse Repo Investments 799.49 0.35% 30 |[MBL Infrastructures Limited E912H01013 | Construction 1,188,505 13.06 3%
Total 799.49 0.35% 31 |Ambuja Cements Limited E079A01024 | Cement 746,405 735.76 32%
. 32 |Gujarat Gas Limited E844001022 Gas 312,730 727.99 31%
Cash & Cash Equivalent 33 |Power Mech Projects Limited E211R01019 | Construction Project 305,092 705.77 29%
Cash Margin 587.05 0.25% 34 |Gateway Distriparks Limited E852F01015 | Transportation 578,333 61991 23%
Net Receivables/Payables 5.532.87 2.40% 35 |Gujarat Pipavav Port Limited E517F01014 | Transportation 915,893 616.55 22%
Total 6,119.92 2.65% 36 |Tata Steel Limited EOSTA01012 | Ferrous Metals 461,646 475.88 12%
GRAND TOTAL 230.386.79 100.00% 37 |Engineers India Limited ESI0A01028 | Construction Project 25,124 403.54 06%
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 38 |Sintex 'Indusltrlles Limited §4 901035 :gdustnal Products 1,748,71 v 34651 'OZZA)
SEBI Regulations. 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes accrued interest 4 * Less than 0.01% 5 * Pending Listin 39 {Max Financial Services Limited 180401020 ance i 238.04 2%
s Y g Listing 40| Torrent Power Limited ESI3HO1021 | Power 528,274 225.07 0.93%
41 [KNR Constructions Limited INE634101011 Construction 230,325 173.28 0.89%
i 42 [Skipper Limited E439E01022 ndustrial Capital Goods 786,594 048.14 0.79%
DSP BlaCRROCk TOp 100 Eq“lty Fund 43 [Cummins India Limited E298A01020 ndustrial Products 119,121 002.76 0.76%
Open Ended Growth Scheme 44 [KSK Energy Ventures Limited E143H01015 | Power 911215 627.83 0.48%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 45  |Thermax Limited E152A01029 dustrial Capital Goods 2,200 623.49 0.47%
(% Lakhs) Assets 46  |Max India Limited * E153001017 Finance 359,844 310.69 0.24%
47 [Max Ventures and Industries Limited * Finance 71,968 35.13 0.03%
EQUITY & EQUITY RELATED Total 129.983.90 98.49%
Listed / awaiting listing on the stock exchanges
1 [HDFC Bank Limited E040A01026 | Banks 2,607.542 27.930.69 8.60% MONEY MARKET INSTRUMENTS
2 |Infosys Limited E009A01021 | Software 1,892,958 23,061.91 7.10% 48 |CBLO /Reverse Repo Investments 2.173.61 1.65%
3 aruti Suzuki India Limited ES85B01010 Auto 482,645 7.936.54 5.52% Total 2,173.61 1.65%
4 Reliance Industries Limited E002A01018 Petroleum Products 572,351 6.434.21 5.06% .
5 [IndusInd Bank Limited E095A01012 | Banks 666,756 6.127.53 4.97% Cash & Cash Equivalent
6 |Bharat Petroleum Corporation Limited E029A01011 Petroleum Products 637,129 4.804.56 4.56% Cash Margin 111.80 0.08%
7__|Tata Motors Limited - A Class 9155A01020 [ Auto 4,382,645 2,637.36 3.89% Net Receivables/Payables (281.28) -0.22%
8 |UltraTech Cement Limited E481G01011 Cement 361,616 1,675.68 3.60% Total (169.48) -0.14%
9 Bajaj Finserv Limited E91810101 Finance 591,199 0,116.01 3.12% GRAND TOTAL 131,988.03 100.00%
0 |Sun Pharmaceuticals Industries Limited E044A01036 Pharmaceutical 1,201,984 9.856.27 3.04% Notes : 1 Net Assets does not include unit activity for the last day of the month 2 * Pending Listing 3 Market value includes accrued interest
1 |Tata Consultancy Services Limited E467B01029 Software 371,320 9.358.38 2.88%
2 Kotak Mahindra Bank Limited E237A01028 Banks 1,348,070 9,175.64 2.83%
3 [Larsen & Toubro Limited E0I8A01030 | Construction Project 752,598 9.156.86 2.82% DSP BlackRock Natural Resources and New Energy Fund
4 Eicher Motors Limited E066A01013 Auto 46,289 8,878.51 2.73% Open Ended Equity Growth Scheme
5 |Bajaj Finance Limited E296A01016 Finance 127,232 8.809.73 2.71% - ] . _
6__|Hindustan Petroleum Corporation Limited E094A01015 | Petroleum Products 1,077.845 8.490.72 2.62% Sr.No.  Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
7 |Divi's Laboratories Limited E361B01024 harmaceuticals 838.492 8.278.01 2.55% (X Lakhs)
8 |Axis Bank Limited E238A01034 Banks 1,806,559 8,023.83 2.47%
9 |Cummins India Limited E298A01020 ndustrial Products 892,299 7.511.37 2.31% EQUITY & EQUITY RELATED
20 |Hero MotoCorp Limited E158A01026 Auto 250,176 7.369.43 2.27% Listed / awaiting listing on the stock exchanges
21 |Tata Motors Limited E155A01022 Auto .728.460 6,682.2 2.06% 1 Mangalore Refinery and Petrochemicals Limited E103A01014 Petroleum Products 634,295 427.51 8.30%
22 |Zee Entertainment Enterprises Limited E256A01028 Media & Entertainment 687,413 6,529.44 2.01% 2 Bharat Petroleum Corporation Limited E029A01011 Petroleum Products 45,615 412.50 8.01%
2 GAIL (India) Limited E129A01019 Gas .819.989 6,486.44 2.00% 3 Gujarat State Petronet Limited E246F01010 Gas 288,647 409.01 7.94%
24 Ashok Leyland Limited E208A01029 Auto 5,847,290 6.350. .96% 4 Hindustan Zinc Limited INE267A01025 on - Ferrous Metals 204,561 375.57 7.29%
25 United Spirits Limited E854D01016 Consumer Non Durables 242.696 6,065.94 87% 5 Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 46,925 369.65 7.18%
26 nterglobe Aviation Limited E646L01027 Transportation 692,418 6,046.19 .86% 6 Tata Steel Limited E081A01012 Ferrous Metals 109,075 348.7 6.77%
27 CICI Bank Limited E090A01021 Banks 2,394,320 5,666.16 15% 7 Reliance Industries Limited E002A01018 Petroleum Products 32,824 343. 6.66%
28 |Bank of Baroda E028A01039 Banks 3.055,147 4,491.07 .38% 8 Hindalco Industries Limited E038A01020 on - Ferrous Metals 385,263 338.84 6.58%
29  [Torrent Pharmaceuticals Limited E685A01028 Pharmaceuticals 300,000 4,020.75 .24% 9 SW Steel Limited E019A01020 Ferrous Metals 22,320 286.42 5.56%
30 |Adani Ports and Special Economic Zone Limited E742F01042 Transportation 1,516,134 3,755.4 .16% 0 |Coal India Limited E522F01014 Minerals/Mining 4,271 246.03 4.78%
31 |Cadila Healthcare Limited E010B01027 Pharmaceuticals 1,132,830 3.589.94 1% 1 |Cairn India Limited E910H01017 Oil 139.724 214.97 4.17%
32 |Shree Cements Limited E070A01015 Cement 27,397 3.402.84 .05% 2 |Petronet LNG Limited E347G01014 Gas 3.946 210.49 4.09%
33 Petronet LNG Limited E347G01014 Gas 1,275212 3,197.59 .98% 3 |Gujarat Gas Limited E844001022 Gas 33,986 7.79 3.65%
34 Bharat Electronics Limited E263A01016 Industrial Capital Goods 259.475 3,176.75 0.98% 4 |Balrampur Chini Mills Limited E119A01028 Consumer Non Durables 171,741 5.22 3.60%
35 Lupin Limited E326A01037 Pharmaceuticals 188,075 2,782.1 0.86% 5 |National Aluminium Company Limited E139A01034 Non - Ferrous Metals 364,412 43.94 2.79%
36 |Grasim Industries Limited E047A01013 Cement 49,250 893.24 0.58% 6 |Oil India Limited E274101014 0il 42,108 31.80 2.56%
37 |Hindustan Zinc Limited E267A01025 Non - Ferrous Metals 562,224 .032.24 0.32% 7 |Indraprastha Gas Limited E203G01019 Gas 22,737 29.51 2.51%
Total 320,801.78 98.82% 8 |GAIL (India) Limited INE129A01019 Gas 28,740 02.43 1.99%
Total 4,863.47 94.43%
MONEY MARKET INSTRUMENTS
38 |[CBLO /Reverse Repo Investments 2,548.37 0.78% MONEY MARKET INSTRUMENTS
Total 2,548.37 0.78% 19 [CBLO/Reverse Repo Investments 349.79 6.79%
Total 349.79 6.79%
Cash & Cash Equivalent
Cash Margin 558.39 0.17% Cash & Cash Equivalent
Net Receivables/Payables 758.99 0.23% Net Receivables/Payables (62.59) (1.22%)
Total 1,317.38 0.40% Total (62.59) (1.22%)
GRAND TOTAL 324,667.53 100.00% GRAND TOTAL 5,150.67 100.00%
Notes : 1 Net Assets does not include unit activity for the last day of the month 2 Market value includes accrued interest Notes : 1 Net Assets does not include unit activity for the last day of the month 2 Market value includes accrued interest
DSP BlackRock Opportunities Fund DSP BlackRock Ultra Short Term Fund
Open Ended Growth Scheme Open Ended Income (Debt) Scheme
Sr. No. Name of Instrument Rating/Industry Quantity Market value %o to Net Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
 Lakhs) Assets ® Lakhs)
EQUITY & EQUITY RELATED DEBT INSTRUMENTS
Listed / awaiting listing on the stock exchanges BOND & NCD's
1 Tata Motors Limited INE155A01022 Auto 1,340,521 5,182.45 6.44% Listed / awaiting listing on the stock exchanges
2 ICICI Bank Limited INE090A01021 Banks 2,082,765 4,928.86 6.13% 1 ndiabulls Housing Finance Limited** E148107CYS | CARE AAA 1,000 10,597.21 7.14%
3 HDFC Bank Limited INE040A01026 Banks 451,895 4.840.47 6.02% 2 ower Finance Corporation Limited** E134E08GMS | CRISIL AAA 600 6,306.38 4.25%
4 Infosys Limited INE009A01021 Software 353.248 4.303.62 535% 3 Rural Electrification Corporation Limited** I %020 BO7IB4 | CRISIL AAA 500 5,305.62 3.58%
5| Bharat Petroleum Corporation Limited INE029A01011 | Petroleum Products 438,046 396125 4.92% 4 [Rural Electrification Corporation Limited** E020B08989 | CRISIL AAA 500 3.046.12 3.40%
6 State Bank of India INE062A01020 Banks 1.968.285 3.823.39 1.75% S Power Finance Corporation Limited E134E08HS3 | ICRAAAA 390 4,099.48 2.76%
— T * o 6 Rural Electrification Corporation Limited** E020B08757 | CRISIL AAA 250 2,705.70 .82%
7 Hinduslnd Bank Limited_ INEQ95A01012__| Banks 367,508 355601 442% 7 [Power Finance Corporation Limited*™ E134E07406 | CRISILAAA 50 62858 10%
8 Maruti Suzuk India Limited INE585B01010 Auto 77,614 2,884.37 3.59% 8 ower Finance Corporation Limited** E134E0SHLS | CRISIL AAA 50 610.22 9%
9 Cadila Healthcare Limited INE010B01027 Pharmaceuticals 867,890 2,750.34 3.42% 9 Rural Electrification Corporation Limited™ E020B0S773 | ICRA AAA 50 606,38 08%
10 |Hindustan Petroleum Corporation Limited INE094A01015 Petroleum Products 348,938 2,748.76 3.42% 0 Power Finance Corporation Limited** E134E08HJ2 | CRISIL AAA 08 053.17 1%
11 Hindalco Industries Limited INE038A01020 Non - Ferrous Metals 3,055,438 2,687.26 3.34% 1 LIC Housing Finance Limited** E115A07GZ9 | CRISIL AAA 70 754.00 0.51%
12 |HCL Technologies Limited INE860A01027 | Software 316,797 2,579.04 321% 2 |NHPC Limited** [NES48E07583 | IND AAA 500 516.09 0.35%
13 |Tata Steel Limited INE081A01012 Ferrous Metals 750,779 2,400.24 2.98% Total 41,228.95 27.79%
14 [Sun Pharmaceuticals Industries Limited INE044A01036 Pharmaceuticals 265,877 2,180.19 2.71%
15 [UltraTech Cement Limited INE481G01011 Cement 62,639 2,022.46 2.51% MONEY MARKET INSTRUMENTS
16| Torrent Pharmaceuticals Limited INE685A01028 Pharmaceuticals 132,463 1,775.34 2.21% Certificate of Deposit
17 | Axis Bank Limited INE238A01034 Banks 393.165 1.746.24 217% 3 [Export-Import Bank of India** INESI4E16ANS | CRISIL A1+ 10,000 9,384.19 6.332/0
18| Gujarat State Petronet Limited INE246F01010 | Gas 1,215,585 1,722.48 2.14% 4 |Canara Bank®* ___ E476A16QW2 1 CRISILAl+ 9.125 2.096.60 6.13%
19| Gujarat Gas Limited INES44001022 | Gas 266,369 147182 1.83% 3D Bark Limited® I ATOMOS | CRIME AL L b el
Hok 0,
20 [Wockhardt Limited INEO49B01025 Pharmaceuticals 135.470 131941 1.64% 6 Naponal Baqk for Agriculture and Rural Development I 32611-'16173 CRISIL A1+ 7.475 7.013.81 4.73%
——— 7 |Axis Bank Limited** E238A16G35 | CRISIL AL+ 5,000 4,735.93 3.19%
21 |Havells India Limited INE176B01034 Consumer Durables 389,759 1,252.49 1.56% 3 DBI Bank Limited™ E00SAT6K20 | CRISILATE 2650 2369.50 5.05%
22 [Bajaj Finance Limited INE296A01016 | Finance 17,574 1,216.85 1.51% 9 [ICICI Bank Limited™ E090AT61F2 | CRISILAL+ 4,000 3.743.11 2.52%
23 |Finolex Industries Limited INE183A01016 | Industrial Products 329.847 1.201.14 1.49% 20 [National Bank for Agriculture and Rural Development™ E261F16207 | CRISILAT+ 4,000 3,729.44 251%
24 | Ahluwalia Contracts (India) Limited INE758C01029 | Construction 337,067 1,021.99 1.27% 21 |IndusInd Bank Limited** E095A16SA2 | CRISILAI+ 3,675 3432.48 231%
25 [ Ambuja Cements Limited INE079A01024 Cement 438,120 1,018.85 1.27% 22 |Axis Bank Limited** E238A16HS3 | CRISILAI+ 1.875 1.752.49 1.18%
26 [Dish TV India Limited INE836F01026 Media & Entertainment 1,125,093 975.46 1.21% 23 |Export-Import Bank of India** ES14E16AL9 | CRISIL A1+ 1,200 1,127.19 0.76%
27 | Crompton Greaves Consumer Electricals Limited INE299U01018 Consumer Durables 922,493 943.71 1.17% 24 | Axis Bank Limited** E238A16D87 | CRISIL A1+ 975 942.00 0.63%
28 [Somany Ceramics Limited INE355A01028 Construction 235,872 921.91 1.15% 25 _|Rabobank International** E480Q16051 | CRISIL Al+ 400 386.56 0.26%
29 | Wim Plast Ltd. INEO15B01018 [ Industrial Products 56,060 916.58 1.14% Total 57,500.67 38.75%
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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016

(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 (Cont'd) DSP BlackRock Small and Mid Cap Fund (Cont'd)
Open Ended Income (Debt) Scheme Open Ended Equity Growth Scheme
Commercial Paper
26 |Shapoorji Pallonji and Company Private Limited** E404K14BI9 | ICRAAIL+ 2,000 9.468.06 6.38% MONEY MARKET INSTRUMENTS
27 CICI Home Finance Company Limited** E071G14AB1 | ICRAAL+ 2,000 9,322.16 6.28% 61 |CBLO /Reverse Repo Investments 6,520.84 3.63%
28 Piramal Enterprises Limited** E140A14JJ1 CRAAI+ 000 4,639.99 3.13% Total 6,520.84 3.63%
29 M Financial Credit Solutions Limited** E651J14362 CRAAIL+ 000 4,632.94 3.12%
30 M Financial Credit Solutions Limited** E651J14370 CRAAI+ 000 4,627.30 3.12% Cash & Cash Equivalent
31 Export-Import Bank of India** ES14E14KKS | CRISIL A1+ 700 3.464.72 2.34% Cash Margin 336.10 0.19%
32 Daimler Financial Services India Private Limited** E094014753 [IND Al+ 700 3,358.4 2.26% Net Receivables/Payables (2,132.49) -1.21%
33 ational Bank for Agriculture and Rural Development®* E261F14AA2 | CRISIL A1+ 500 2,478.6! .67% Total (1,796.39) -1.02%
34  |Tata Realty And Infrastructure Limited** E371K14357 | ICRAAIL+ 500 2.400.2 .62% GRAND TOTAL 179,571.86 100.00%
35 |Housing Development Finance Corporation Limited** EO0IA140R8 | [CRAAI+ 500 2,341.47 .58%
Total 46,734.06 31.50% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 » Pending Listing
4 Market value includes accrued interest
36 |CBLO /Reverse Repo Investments 2.913.04 1.96%
Total 2,913.04 1.96%
Cash & Cash Equivalent DSP BlackRock Treasury Bill Fund
Net Receivables/Payables (10.56) * Open-ended Money Market Mutual Fund Scheme in Income category
Total (10.56) * Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
GRAND TOTAL 148,366.16 100.00% i  Lakhs) Assets
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market
value includes accrued interest 4 * Less than 0.01% %?;‘:fr‘{ %‘GRKET INSTRUMENTS
1 64 DAY T-BILL 02032017 IN0020157253 SOV 1,500,000 1.410.06 64.06%
. 2 364 DAY T-BILL 09062016 0020157063 SOV 400,000 394.88 17.94%
DSP BlackRock Micro Cap Fund 3 [364 DAY T-BILL 08122016 0020152196 | SOV 400,000 381.84 17.35%
0,
Open Ended Diversified Equity Growth Scheme MG Sl S
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 4 CBLO / Reverse Repo Investments 5.00 0.23%
 Lakhs) Assets Total 5.00 0.23%
EQUITY & EQUITY RELATED Cash & Cash Equivalent
Listed / awaiting listing on the stock exchanges ¥e:a[l{ece1vMLbles g:: ((}) :22;%’
1 K.P.R. Mill Limited INE930H01015 | Textile Products 1,195,439 9,947.85 4.23% GliIAND TOTAL 3 201'“ 100'00,;
2 SRF Limited INE647A01010 | Textile Products 675,233 8.,835.09 3.76% 3 N N 3 E— —
3 Evercady Industries India Limited INE128A01029 | Consumer Non Durables 3436017 7.985 .30 3.40% Notes : 1 Net Assets does not include unit activity for the last day of the month 2 Market value includes accrued interest
4 Sharda Cropchem Limited INE221J01015 | Pesticide: 3,268,827 7,681.74 3.27%
5 Navin Fluorine International Limited INE048G01018 | Chemicals 450,018 7.599.45 3.23%
6 Aarti Industries Limited INE769A01020 | Chemicals 1,406,788 7.251.29 3.08%
7 |Capital First Limited INE688I01017 | Finance 1,631,397 7,040.29 2.99% DSP BlackRock Tax Saver Fund
8 |Finolex Cables Limited INE235A01022 | Industrial Products 2,457,695 6,911.04 2.94% Open Ended Equity Linked Savings Scheme
9 Atul Limited INE100A01010 | Chemicals 437,855 6,718.01 2.86%
10 [Indoco Remedies Limited INE873D01024 | Pharmaceuticals 2,063,658 5,994.93 2.55% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
11 [Solar Industries India Limited INE343H01011 | Chemicals 164,230 5,679.07 241% (X Lakhs) Assets
12 [APL Apollo Tubes Limited INE702C01019 | Ferrous Metals 844,225 5,665.17 2.41%
3 [NIT Technologies Limited INE591G01017 | Software 1,125,816 5,591.93 2.38% EQUITY & EQUITY RELATED
4 |Finolex Industries Limited INE183A01016 | Industrial Products 1,506,185 5,484.77 2.33% Listed / awaiting listing on the stock exchanges
12 ECB B}alnk ng}lted — %g?’?%}l(ﬁ 55 E?nks 6;22 ‘7‘2? g gggg %%é://“ 1 |HDFC Bank Limited INE040A01026 | Banks 643,918 6.897.33 6.04%
epco Home Finance Limite inance . .18% o 0
7_[8K Miles Software Scrvices Lintited £650K01013 | Software 255356 510265 217% e e e L s =0
8 [Symphony Limited INE225D01027 | Consumer Durables 212,264 5,048.81 2.15% 2 Tnfosys Limited INEOOOAOI0L Sofi 469,604 B 721'19 5'010/
9 [Somany Ceramics Limited INE355A01028 | Construction 1,150,799 4,497.90 1.91% Infosys Limited oftware - S
Ny L eramie - - 5 ICICI Bank Limited INE090A01021 Banks 2,051,503 4,854.88 4.25%
20 [Manappuram Finance Limited INES22D01027 | Finance 12,145,551 4,250.94 81% - - - 00
21_[Siti Cable Network Limited INE965HO01011_| Media & Entertaiment 11,754,575 4,167.00 TT% 6 |SateBakoflndia ___ INE062A01020 | Banks 2477554 4.812.65 421%
57 |Majesco Limited INES98S01029 | Software 683,514 3.885.78 65% 7 Bha_rat Petroleun_*l Cor_po_ranon Limited INE029A01011 Petroleum Products 472,628 4,273.98 3.74%
23 [Mayur Uniquoters Ltd INE040D01038 | Textile Products 990.789 3.833.86 63% 8 Rehanpe Indu§trle§ Lu‘mt.ed INE002A01018 Petroleum Products 325,543 3,402.58 2.98%
24 [IPCA Laboratories Limited ES71A01020 | Pharmaceuticals 634434 3,693.36 57% 9 [Maruti Suzuki India Limited INES85B01010 | Auto i 88,227 3278.78 2.87%
25 |Kalpataru Power Transmission Limited INE220B01022 | Power 1,796,33 3.684.29 57% 10 [Sun Pharmaceuticals Industries Limited INE044A01036 Pharmaceuticals 381,104 3,125.05 2.73%
26 |Astral Poly Technik Limited INE006101046 [ Industrial Products 881,11 3,629.33 .54% 11 [Hindustan Petroleum Corporation Limited INE094A01015 Petroleum Products 373,625 2,943.23 2.58%
27 |Chambal Fertilizers & Chemicals Limited INE085A01013 | Fertilisers 6,599,566 3,623.16 .54% 12 [UltraTech Cement Limited INE481G01011 Cement 87,280 2,818.05 2.47%
28 |Fiem Industries Limited INE737H01014 | Auto Ancillaries 383,537 3,516.27 .50% 13 |Bajaj Finance Limited INE296A01016 Finance 38,131 2,640.25 2.31%
29  [Welspun Corp Limited INE191B01025 | Ferrous Metals 3,537,494 3.491.51 A48% 14 |Axis Bank Limited INE238A01034 Banks 541,740 2,406.14 2.11%
30 |Suprajit Engineering Limited INE399C01030 | Auto Ancillaries 2,663,011 3,488.54 48% 15 |HCL Technologies Limited INE860A01027 Software 269,714 2,195.74 1.92%
31 |JK Lakshmi Cement Limited INE786A01032 | Cement 973,346 330646 AL% 16 |Supreme Industries Limited INE195A01028 [ Industrial Products 282,432 2,089.01 1.83%
32 |WABCO India Limited INE342J01019 [ Auto Ancillaries 48,759 3,046.41 30% 17 [SRF Limited INE647A01010 Textile Products 155,211 2,030.86 1.78%
33 |Swaraj Engines Limited INE277A01016 | Industrial Products 323.300 2.769.39 L.18% 18 |Hindalco Industries Limited INE038A01020 | Non - Ferrous Metals 2,246,465 1975.77 1.73%
34 Ratnamani Metals & Tubes Limited INE703801027 1 Ferrous Metals 592,898 2.749.56 AT 19| Torrent Pharmaceuticals Limited INE685A01028 | Pharmaceuticals 146,323 1,961.09 1.72%
35 |Aarti Drugs Limited INE767A01016 | Pharmaceuticals 604,644 2,734.50 16% 20 |IPCA Laboratories Limited INE571A01020 | Pharmaceuticals 328,286 191112 1.67%
36 |Essel Propack Limited INE255A01020 | Industrial Products 1,670,153 2,666.40 13% = = 0
37 [Excel Crop Care Limited INE223G01017 | Pesticides 211367 254951 08% 21 Aul Limited INE100A01010 1 Chemicals 121,651 1,866.49 1.63%
38 [IFB Industrics Limi - oo 22 [Cadila Healthcare Limited INE010B01027 Pharmaceuticals 581,874 1,843.96 1.61%
ustries Limited INE559A01017 | Consumer Durables 799,919 2,542.94 .08% — S
39 [CEAT Limited INE482A01020 | Auto Ancillaries 230,649 2.506.35 0T% 23 |Tota Stoel Limited __ _ INEOSIA0L012 | Ferrous Metals _ 243,375 L137.17 1.52%
40__|Cera Sanitaryware Limited INE739E01017 | Construction 133,426 244156 1.04% 24 Techno Flectric & Engincering Company Limited INE286K01024 1 Construction Project 290,000 1.579.20 1.38%
41 [Kennametal India Ltd. INE717A01029 | Industrial Capital Goods 359,184 2,395.76 1.02% 25 |Exide Industries Limited INE302A01020 | Auto Ancillaries 1,122,979 1,564.87 1.37%
42 |Siyaram Silk Mills Limited INE076B01010 | Textile Products 233,611 2.286.00 0.97% 26 |Gujarat State Petronet Limited INE246F01010 | Gas 1,079,907 1,530.23 1.34%
43 |KSB Pumps Limited INE999A01015 | Industrial Products 333,893 2,115.05 0.90% 27 __|Gujarat Gas Limited INE844001022 Gas 274,625 1,517.44 1.33%
44 |NRB Bearing Limited INE349A01021 | Industrial Products 678,629 2,089.05 0.89% 28 |Lupin Limited INE326A01037 Pharmaceuticals 100,544 1,487.30 1.30%
45 |Skipper Limited INE439E01022 | Industrial Capital Goods 553,372 2,069.87 0.88% 29 |JSW Steel Limited INEO19A01020 Ferrous Metals 111,213 1,427.14 1.25%
46  |Triveni Turbine Limited INE152M01016 | Industrial Capital Goods 983,616 1,897.33 0.81% 30 |Solar Industries India Limited INE343H01011 Chemicals 41,084 1,420.68 1.24%
47 [Kewal Kiran Clothing Limited INE401H01017 | Textile Products 97,253 1,715.15 0.73% 31 [Larsen & Toubro Limited INE018A01030 Construction Project 116,686 1,419.72 1.24%
48 | Ashiana Housing Limited INE365D01021 | Construction 1,267,744 649.97 0.70% 32 |Somany Ceramics Limited INE355A01028 Construction 350,084 1,368.30 1.20%
49 |[MBL Infrastructures Limited INE912H01013 | Construction 1,027.202 567.00 0.67% 33 |Finolex Cables Limited INE235A01022__| Industrial Products 469.304 1.319.68 1.15%
50 | Techno Electric & Engineering Company Limited |INE286K01024 | Construction Project 285,833 556.50 0.66% 34 |Wockhardt Limited INE049B01025 Pharmaceuticals 131.953 1.285.16 1.12%
51 Sterlite Technologies Limited INE089C01029 | Industrial Products 1,685,950 1,524.94 0.65% 35| Ahluwalia Contracts (India) Limited INE758C01029 Construction 407.947 1.236.90 1.08%
52 |KNR Constructions Limited INE634101011 | Construction 277,252 1,412.32 0.60% [ T : o
53 [Disa India Ltd. INEI31C0101T | Indusirial Products 36,163 1.398.100.59% 20 oy Qo e NI, Caminction 2 T .
54 |Maharashtra Seamless Limited INE271B01025 | Ferrous Metals 881,862 1,267.68 0.54% 38| Ashok Leyland Limited INE208A01029 Auto 1.049.433 1 139'68 1'00%
55 |Kirloskar Ferrous Industries Ltd. INE884B01025 | Ferrous Metals 2,499,787 1,124.90 0.48% 39 | Arvind Limited INEO34A01011 Textile Products 402,220 1 099‘49 0l96“/
56 __|J.Kumar Infraprojects Limited INE576101022 | Construction 372,064 1,022.25 0.43% - — - - =
57| Automobile Corporation of Goa Ltd. INE451C01013 | Auto 152,723 644.03 027% 40 {Repco Home Finance Limited INE612J01015__ | Finance 189,322 1.096.46 0.96%
0,
58  [Sun Pharma Advanced Research Company Limited | INE232101014 | Pharmaceuticals 199,712 573.17 0.24% 41 Max Financial Selrvllces Limited INE180A01020 Finance 311,599 1,072.06 0.94 OA’
59 |Career Point Limited INE521J01018 | Diversified Consumer Services 284,144 31142 0.13% ﬁ ls)hfete Czlmémslhlmﬁwd- P }Eg?;gig}gi gement o 122(5)2 }ggi;‘g gg% .,f’
Sun Pharma Advanced Research Company Limited . rocter & tramole Hiygiene and riealth Lare Limite onsumer Non Durables - 2170
60 | Rights pany INE232I010IR | Pharmaceuticals 8,608 3.62 * 44| Tata Motors Limited - A Class IN9155A01020 | Auto 355,888 1,026.20 0.90%
Total 220,558.68 93.78% 45 [Grasim Industries Limited INE047A01013 Cement 22,171 852.29 0.75%
46 |Eicher Motors Limited INE066A01013 Auto 4,346 833.59 0.73%
MONEY MARKET INSTRUMENTS 47 [Cummins India Limited INE298A01020 [ Industrial Products 89,782 755.78 0.66%
61 |CBLO /Reverse Repo Investments 15,815.08 6.72% 43 |GAIL (India) Limited INE129A01019 | Gas 205,639 732.90 0.64%
Total 15,815.08 6.72% 49 [HeidelbergCement India Limited TINE578A01017 | Cement 853,702 693.21 0.61%
5 5 vl 50 | Tube In of India Limited INE149A01025 Auto Ancillaries 176,828 684.41 0.60%
gm%};%ﬁﬁs 119920) 050% 51 [Crompton Greaves Consumer Electricals Limited * INE299U01018 Consumer Durables 630,635 645.14 0.56%
Total Y a 199‘20) ) 50%‘: 52 |CRISIL Limited INE007A01025 Finance 32,888 591.62 0.52%
GRAND TOTAL 23§ 17& 56 100'00% 53 |Blue Dart Express Limited INE233B01017 Transportation 9,523 576.14 0.50%
— - 54 [ Vinati Organics Limited INE410B01029 Chemicals 147,155 572.51 0.50%
Notes : 1 Net Assets does not include unit activity for the last day of the month 2 * Less than 0.01% 3 Market value includes accrued interest 55 [Gujarat Pipavav Port Limited INES17F01014 Transportation 311,946 550.58 0.48%
56 |Wim Plast Ltd. INE015B01018 Industrial Products 21,608 353.29 0.31%
57 |MBL Infrastructures Limited INE912H01013 Construction 205,098 312.88 0.27%
DSP BlackRock Small and Mid Cap Fund gg Vs {;unta LimiteddIAd B INEIS3UOIOIT__| Finance 3 (1) ! g?g 2232; gégzﬁ)
y ax Ventures and Industries Limite inance . .03%
Open Ended Equity Growth Scheme Total 112.260.96 98.26%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
® Lakhs) Assets DEBT INSTRUMENTS
BOND & NCD's
%%gg}]afvlaﬁglml};zf?;ﬁ:ggock exchanzes Listed / awaiting listing on the stock exchanges
E E) % 0,
Techno Electric & Engineering Company Limited E286K01024 | Construction Project 1,916,867 10.438.30 5.81% g(l) giue gart gxpress l]?ml_teg** %ggggg?gg }g;‘: :: ig 2;2‘ ggg 0.01 /:
2 [SRF Limited E647A01010 | Textile Products 704291 9.215.30 5.13% ue Dart Express Limite : .
3 |Kotak Mahindra Bank Limited E237A01028 | Banks 1273.143 8.665.65 4.83% Total 1133 0.01%
4 Bharat Petroleum Corporation Limited E029A01011 | Petroleum Products 659,090 5,960.15 3.32%
5 |Sadbhav Engineering Limited NE226H01026 | Construction Project 1,849,815 5.512.45 3.07% MONEY MARKET INSTRUMENTS
6 Arvind Limited NE034A01011 | Textile Products 1,943314 5,312.05 2.96% 62 [CBLO/Reverse Repo Investments 2,223.60 1.95%
7 Atul Limited INE100A01010 | Chemicals 336,245 5,159.01 2.87% Total 2,223.60 1.95%
8 Sterlite Technologies Limited NE089C01029 | Industrial Products 5,632,854 5.094.92 2.84%
9 |Gujarat State Petronet Limited INE246F01010 | Gas 3,584,583 5.079.35 2.83% Cash & Cash Equivalent
0 |Ashok Leyland Limited INE208A01029 | Auto 4,504,416 4.891.80 2.72% - 0790
1 |Alkem Laboratories Limited INE540L01014 | Pharmaceuticals 347340 4.711.49 2.62% ];::a]}ece“ableS/PayableS 83;38 3 2222(.//:
2 |Repco Home Finance Limited INE612J01015 | Finance 779.193 4,512.70 2.51% GRAND TOTAL 114 262' E) 100'00,,/
3 ndusInd Bank Limited E095A01012 | Banks 461,786 446824 2.49% — Al
4 PCA Laboratories Limited ES71A01020 | Pharmaceuticals 725,951 4,226.12 2.35% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 * Less than 0.01%
5 |Havells India Limited _ E176801034 | Consumer Durables 1,294,260 4,159.10 2.32% 4~ Pending Listing 5 Market value includes accrued interest
6 |Supreme Industries Limited E195A01028 | Industrial Products 560,163 4,143.25 2.31%
7 |Gujarat Gas Limited E844001022 | Gas 746,537 4,124.99 2.30%
8 |Bharat Electronics Limited E263A01016 | Industrial Capital Goods 317,941 3.892.55 2.17%
9 |Max Financial Services Limited E180A01020 | Finance 1,033,069 3.554.27 .98%
20 |Manappuram Finance Limited E522D01027 | Finance 9,802,273 3.430.80 91% DSP BlaCkROCk Focus 25 Fund
21| Tube Investments of India Limited E149A01025 | Auto Ancillaries 871425 3372.85 88% Open Ended Equity Growth Scheme
22 |Wockhardt Limited E049B01025 | Pharmaceuticals 314,059 3,058.78 .70%
23 Coromandel International Limited E169A01031 | Fertilisers 1,606,408 3.056.99 .70% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
24 Exide Industries Limited INE302A01020 | Auto Ancillaries 2,113,211 2,944.76 .64% (X Lakhs) Assets
25 Bayer Cropscience Limited E462A01022 | Pesticides 75,546 2.865.88 .60%
26 |Jyothy Laboratories Limited E668F01031 | Consumer Non Durables 944,836 2,753.25 53% EQUITY & EQUITY RELATED
27 [Cummins India Limited E298A01020 | Industrial Products 305,010 2,567.57 A43% Listed / awaiting listing on the stock exchanges
28  |Credit Analysis And Research Limited E752H01013 | Finance 273,717 2.563.63 43% 1 HDFC Bank Limited E040A01026 | Banks 1.070.894 11.470.88 8.70%
29 |NIIT Limited E161A01038 | Software 3,237.153 2,555.73 42% 2 ndusInd Bank Limited INEO95SA01012 | Banks 1,139,710 11,027.83 8.37%
30 [Finolex Industries Limited INE183A01016 | Industrial Products 685,700 2.496.98 .39% 3 nfosys Limite E009A01021 | Software 734.038 94278 6.79%
31| The Ramco Cements Limited E331A01037 | Cement 623,573 249336 3% 4 |Maruti Suzuki India Limited E585B01010 | Auto 204,149 7.586.79 5.76%
32 Blue Dart Express Limited E233B01017 | Transportation 40,034 2.422.06 .35% 5 Tata Motors Limited E155A01022 | Auto 1.698.956 6.568.16 4.98%
33 |HDFC Bank Limited E040A01026 | Banks 214,035 2,292.64 28% 6 |Sun Pharmaceuticals Industries Limited E044A01036 | Pharmaceuticals 772,989 6,338.51 4.81%
34 |Sharda Cropchem Limited INE221J01015 | Pesticides 910.438 2,139.53 19% 7 |Reliance Industries Limited E002A01018 | Petroleum Products 599,018 6.260.94 4.75%
35 ndian Terrain Fashions Limited E611L01021 | Textile Products 1,580,925 2,111.33 18% 8 Max Financial Services Limited E180A01020 | Finance 1,751,294 6.025.33 4.57%
36 |Polyplex Corporation Limited E633B01018 | Industrial Products 986.439 2,063.14 15% 9 [Havells India Limited [NE176B01034 | Consumer Durables 1,732,713 5,568.07 4.22%
37 |Prism Cement Limited E010A01011 | Cement 2,503,105 2,015.00 12% 0 [Ashok Leyland Limited E208A01029 | Auto 5,011,657 5.442.66 4.13%
38 Pennar Engineered Building Systems Limited INE455001019 | Ferrous Metals 1,180,176 969.12 .10% 1 Axis Bank Limited E238A01034 | Banks 1.205.570 5.354.54 4.06%
39 Dr. Lal Path Labs Ltd. E600L01024 | Healthcare Services 206,156 903.44 .06% 2 |Eicher Motors Limited E066A01013 | Auto 27.904 5352.15 4.06%
40 |ABB India Limited NE117A01022 | Industrial Capital Goods 44,112 347.73 03% 3 |Bharat Petroleum Corporation Limited E029A01011 | Petroleum Products 561,873 5,081.02 3.86%
41 | VRL Logistics Limited NE366101010 | Transportation 439,010 619.07 .90% 4 |Interglobe Aviation Limited E646L01027 | Transportation 541,184 4,725.62 3.59%
42 |K.PR. Mill Limited E930HO01015 | Textile Products 187.898 563.59 0.87% 5 |UltraTech Cement Limited E481G01011 | Cement 137.872 4.451.54 3.38%
43 ayur Uniquoters Ltd E040D01038 | Textile Products 384,670 488.48 0.83% 6 |Cummins India Limited E298A01020 | Industrial Products 516,550 4.348.32 3.30%
44  |Kaya Limited E587G01015 | Consumer Non Durables 168,375 448.11 0.81% 7 [Lupin Limited [NE326A01037 | Pharmaceuticals 253,333 3.747.43 2.84%
45 Torrent Power Limited E813H01021 | Power 612,979 421.50 0.79% 8 [Cadila Healthcare Limited E010B01027 Pharmaceuticals 1,098,866 3,482.31 2.64%
46 |Somany Ceramics Limited E355A01028 | Construction 353,461 381.50 0.77% 9  |Shree Cements Limited E070A01015 | Cement 26,696 3315.78 2.52%
47 |Monsanto India Limited E274B01011 | Pesticides 81,796 356.95 0.76% 20 [Britannia Industries Limited E216A01022 | Consumer Non Durables 115,772 3.110.21 2.36%
48 | Cera Sanitaryware Limited NE739E010 Construction 72,463 ,326.0 0.74% 21 [Hero MotoCorp Limited E158A01026 | Auto 99,703 2.936.95 2.23%
49  |Finolex Cables Limited E235A01022 | Industrial Products 439,132 234.84 0.69% 22 |Guijarat Pipavav Port Limited ES17F01014 | Transportation 1.512.771 2.670.04 2.03%
50 |WPIL Ltd. E765D01014 | Industrial Products 312,010 ,224.64 0.68% 23 |Gujarat State Petronet Limited INE246F01010 | Gas 1,457,09 2,064.70 .57%
51 [Crompton Greaves Consumer Electricals Limited » E299U01018 | Consumer Durables 953,314 975.24 0.54% 24 | AdaniPortsand Special Economic Zone Limited| INE742F01042 | Transportation 743 448 1,841.52 40%
52 [Max India Limited © E153001017 | Finance 1,033,069 891.95 0.50% 25 |Max India Limited ~ E153U01017 | Finance 1,751,294 1.512.07 15%
53 Hexaware Technologies Limited E093A01033 | Software 320,000 861.28 0.48% 26 |Max Ventures and Industries Limited ~ Finance 350,258 171.00 0.13%
54 rocter & Gamble Hygiene and Health Care Limited E179A01014 | Consumer Non Durables 12,076 758.89 0.42% Total 129,397.15 98.20%
55 [Coffee Day Enterprises Limited E335K01011 | Consumer Non Durables 227,703 513.36 0.29%
56 |Alembic Pharmaceuticals Limited NE901L01018 | Pharmaceuticals 81,647 488.58 0.27% MONEY MARKET INSTRUMENTS
57 __|Eicher Motors Limited E066A01013 [ Auto 555 106.45 0.06% 27 [CBLO /Reverse Repo Investments 3.822.80 2.90%
58  [Max Ventures and Industries Limited » Finance 206,613 100.87 0.06% Total 3.822.80 2.90%
Total 174,807.56 97.37%
Cash & Cash Equivalent
DEBT INSTRUMENTS Net Receivables/Payables (1,422.75) -1.10%
BOND & NCD's Total (1,422.75) -1.10%
Listed / awaiting listing on the stock exchanges GRAND TOTAL 131,797.20 100.00%
mi Kk 0,
Zg g{ﬁ: ggﬁ Eigi:: E%::ﬂ** %Egggggg?gg %g%ﬁ 22 %g;‘?%g %3?2 88%‘2 Notes : 1 Net Assets does not include unit activity for the last day of the month 2 * Pending Listing 3 Market value includes accrued interest
Total 39.85 0.02%

Page?2



DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016

(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 Technology.com Fund DSP BlackRock Income Opportunities Fund (Cont'd)
Open Ended Growth Scheme Open Ended Income Scheme
37 |Nuclear Power Corporation of India Limited** INE206D08378 CRISIL AAA 50 501.61 0.20%
38  [Nuclear Power Corporation of India Limited** INE206D08360 CRISILAAA 50 501.56 0.20%
39 [Vedanta Limited** INE205A07014 CRISIL AA- 10 101.22 0.04%
EQUITY & EQUITY RELATED Total 170,062.91 68.71%
Listed / awaiting listing on the stock exchanges
1 |Infosys Limited E009A01021 Software 267,533 325935 36.89% Unlisted
2 [HCL Technologies Limited E860A01027 Software 102,591 835.19 9.45% 40 |IL&FS Energy Development Company Limited** INE938L08023 CARE A 90 9,396.42 3.80%
3 Majesco Limited E898S01029 Software 94,745 538.63 .10% 41 | Coffee Day Enterprises Limited** BWR AA-(SO) 900 9,028.85 3.65%
4 Tata Consultancy Services Limited E467B01029 Software 17,381 438.05 4.96% 42 | Coffee Day Natural Resources Private Limited** INE634N07026 BWR A-(SO) 750 8,294.86 3.35%
S Zee Entertainment Enterprises Limited E256A01028 Media & Entertainment 102,620 397.09 449% Liquid Investment and Trading Company Private o
6 |Tech Mahindra Limited E669C01036 Software 78461 372.65 4.22% s Limited** INE219T07015 BWRA 730 8,057.15 3.26%
7___|Hexaware Technologies Limited §093A0 033 Software 130,868 35223 3.99% 44 |Dalmia Bharat Cements Holdings Limited** INE965Q07035 BWR A+(S0) 5,000 4,814.22 1.95%
8 |Zensar Technologies Limited ES20A01019 Software 34113 31839 3.60% 45 |Dalmia Bharat Cements Holdings Limited** INE965Q07027 | BWR A+(SO) 5,000 481422 1.95%
9 |BhartiAirtel Limited E397D01024 Telecom - Services 19475 278.80 3.16% 46 |KKR India Financial Services Private Limited** INE321N07053 | CRISILAA 20 2.290.13 0.93%
0 |Persistent Systems Limited E262H01013 Software i 35,000 26675 3.02% 47 |KKR India Financial Services Private Limited** INE321IN07046 | CRISILAA 20 2.285.42 0.92%
1 |Dish TV India Limited ES36F01026 Viedia & Entertainment 205910 25655 2.90% 48 |KKR India Financial Services Private Limited** INE321N07038 | CRISILAA 20 2.284.01 0.92%
2 [MindTree Limited E018101017 Software 26912 7580 2% 49 |KKR India Financial Services Private Limited** INE321N07103 | CRISILAA 15 1,662.98 0.67%
: g’11;"l°ll; mited ST 43538 gg% So gf’fe i ggg gfg; 3 o;" 50 _|KKR India Financial Services Private Limited™ INE321N07087 | CRISILAA 15 1.662.30 0.67%
—Th Cle gl‘msa ; %‘V‘Ceg 0 edafe mt - SIADIO2 20 m‘l‘? T 7T T 51 |[KKR India Financial Services Private Limited** INE321N07095 | CRISILAA 15 1,661.11 0.67%
2 Rgéﬁja ¢ Solutions Limit = Ul - - 220 52 |KKR India Financial Services Private Limited** INE32IN07079 | CRISIL AA 15 1,660.16 0.67%
dington (India) Limited E891D01026 | Trading 00 1220 270 53 |KKR India Financial Services Private Limited™ INE321N07020 | CRISILAA il 1.253.81 0.51%
7 [NIIT Technologies Limited E591G01017 Software 6974 8431 .95% - - - e
L = Total 59,165.64 23.92%
8 [Cyient Limited E136B01020 Software 5,000 64.00 0.72% >
R T 1 3% F 1 0,
9 %tval Online Services Ltd E158C01014 Telecom - Services 200,000 o o(s)‘éltg 920.1;)87 ‘)/A: MONEY MARKET INSTRUMENTS
(J n n
Certificate of Deposit
DERIVATIVES 54 [Corporation Bank** INE112A16KA2 | CRISIL A1+ 3,000 2,961.35 1.20"'%
20 | Bharti Airtel Limited Apr16 Stock Futures @9.200) (171.98) 1.95% Total 2.961.35 1.20%
Total (171.98) -195%
Commercial Paper
MONEY MARKET INSTRUMENTS 55 [National Bank for Agriculture and Rural Development** | INE261F14AA2 | CRISIL Al+ 1,100 5.453.10 2.20%
21 [CBLO/Reverse Repo Investments 44971 5.09% 56 |Export-Import Bank of India** INESI4E14KKS CRISILA1+ 900 4.454.64 1.80%
Total 449.71 5.09% 57 [Daimler Financial Services India Private Limited** INE094014753 IND Al+ 300 1,439.34 0.58%
Total 11,347.08 4.58%
Cash & Cash Equivalent
Cash Margin 90.61 1.03% 58 |CBLO/Reverse Repo Investments 4417.07 1.78%
Net Receivables/Payables 87.94 1.00% Total 4,417.07 1.78%
Total 17855 2.03%
GRAND TOTAL 883639 100.00% Cash & Cash Equivalent
1 0,
Notes : 1 ** Non Traded / Thinly Traded and illiquid securities in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month ¥§ttafl{ecelvables/ Payables ((jgggi; _'(? 1199,,/%’
3 Market value includes accrued interest GRAND TOTAL 247,495..24 100:00'%:
Notes d 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes
accrued interest
DSP BlackRock MIP Fund*
Open Ended Income Scheme
Sr.No. Name of Instrument Rating/Industry Quantity Marketvalue % to Net Assets DSP BlackRock Balanced Fund
R Lakhs) Open Ended Balanced Scheme
EQUITY & EQUITY RELATED Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets
Listed / awaiting listing on the stock exchanges
1 HDFC Bank Limited INE040A01026 | Banks 74,046 793.14 2.06%
2 [Max Financial Services Limited INE180A01020 | Finance 214,175 736.87 91% EQUITY & EQUITY RELATED
3 [IndusInd Bank Limited E095A01012 | Banks 68,029 658.25 1% ; &IW—‘!_;W& FoT0A0Te— ok ST 00 7
mi E 0 ank Limite El anks . 33%
- {nfosys Limited___ EO0IACIER)  Sofhware oL e i 2 [Tata Motors Limited EI55A01022 | Auto T.284.676 496656 486%
- —— = - > - - i imi E23 20. 4.72%
6 |Sun Pharmaceuticals Industries Limited E044A01036 | Pharmaceuticals 55,398 454.26 .18% 3 Kotak Mahindra Bank Limited £237A01023 Banks 108,162 4.820.10 1
- s - 4 |SRF Limited E647A01010 Textile Products 268,655 3.515.22 3.44%
7 Cadila Healthcare Limited E010B01027 | Pharmaceuticals 142,105 450.33 17% 3 ndusInd Bank Limited E095A 12 Banks 340.016 3.289.99 3.22%
8 _|Bharat Petroleum Corporation Limited E029A01011 | Petroleum Products 49,319 445.99 16% 6 nfosys Limited E009A0102 Software 267.926 3.064.14 3.19%
9 |Sarla Performance Fibers Limited E453D01025 | Textiles - Synthetic 700,000 442.75 15% 7 Bharat Petroleum Corporation Limited E029A0101 Petroleum Products 348.143 3.148.2 3.08%
0 |Kotak Mahindra Bank Limited E237A01028 | Banks 60,530 412.00 .07% 8 UltraTech Cement Limited E481G0101 Cement 7,795 2.834.6 2.771%
1 aruti Suzuki India Limited E585B01010 | Auto 9,785 363.64 .94% 9 Britannia Industries Limited E216A01022 Consumer Non Durables 4,587 2,541, 2.49%
2 |ICICI Bank Limited [NE090A01021 | Banks 141,98 336.00 0.87% (1] Eur& }fhgﬂnﬁeuticzﬂs Indl:istries Limited E zl gg 8%;) l};Eama(‘entira} é;;; 322 % %23: 2 %% (]) 3;0
i : S 0 adila Healthcare Limite El armaceuticals . .10%
T m— et | e e
- —— . T 3 |Gujarat State Petronet Limited E246F01010 Gas 1,285,184 821.11 .18%
5 |Gujarat State Petronet Limited NE246F01010 | Gas 209,035 296.20 0.77% 4 [Finolex Cables Limited E235A01022 Tndustrial Products 633.896 78050 74%
6 Bajaj Fmselfv Limited _ . INE918I01018 Flnapce _ 12,360 211.49 0.55% 3 Maruti Suzuki India Limited E585B01010 Auto 47.116 750.97 T1%
7___|Zee Entertainment Enterprises Limited INE256A01028 | Media & Entertainment 54,124 209.43 0.54% 6 |Bharat Electronics Limited E263A01016 Industrial Capital Goods 136.05 665.76 63%
8 [Finolex Cables Limited E235A01022 | Industrial Products 73,117 205.6 0.53% 7__[Container Corporation of India Limited E111A01017 Transportation 127,594 586.44 .55%
9 |Tech Mahindra Limited E669C01036 | Software 42,470 201.7 0.52% 8 [IPCA Laboratories Limited E571A01020 Pharmaceuticals 239.87 396.42 37%
20 ax India Limited * INE153U01017 | Finance 214,175 84.92 0.48% 9 |Tech Mahindra Limited E669C01036 Software 279.29 326.53 -30%
21__|Finolex Industries Limited E183A01016 | Industrial Products 48,084 75.10 0.45% é(l) f;}"of(? IESEW‘?SJ imited 5'23@8 8 g {)nhdusmal Prr,od]ucts ?g; ;(1’3 é;;g 323?
“os Limi E ; ; 4 450 ockhardt Limite El 2. armaceuticals . .26%
|l Flearonies Limited - E263A01016 | Industrial Capital Goods e 2.14 0.45% 22 [Bosch Limited £323A01026 | Auto Ancillaries 6188 286,14 26%
rporation of India Limited E111A01017 | Transportation 13,556 68.55 0.44% 53 Hindalco Industrics Limited E038A01020 Non - F Metal 1275.982 7805 06%
24 |Hindustan Petroleum Corporation Limited E094A01015 | Petroleum Products 21,013 65.53 0.43% TR S e TCLS IS LI © g on.- Ferrous Metals : 00
- — = T 5 24 [Bayer Cropscience Limited E462A01022 Pesticides 28,020 62.95 .04%
25 |BoschLimited E323A01026 | Auto Ancillaries 792 64.61 0.43% 25 [Sarla Performance Fibers Limited E453D01025 | Textiles - Synthetic 1.637.07 35.45 01%
26 |IPCA Laboratories Limited E571A01020 | Pharmaceuticals 27.118 57.87 0.41% 26__|Motherson Sumi Systems Limited E775A01035 | Auto Ancillaries 363.763 69.25 95%
27 |Cummins India Limited [NE298A01020 | Industrial Products 15,048 26.67 0.33% 27 |Coromandel International Limited E169A01031 Fertilisers 503.01 957.24 .94%
28  |Petronet LNG Limited E347G01014 | Gas 49,504 24.13 0.32% 28 |Crompton Greaves Consumer Electricals Limited * E299U01018 Consumer Durables 926,999 948.32 .93%
29  |Credit Analysis And Research Limited E752H01013 | Finance 3.979 37.27 0.10% 29 |Gujarat Gas Limited £844001022 Gas 167.166 923.68 .90%
30 |Max Ventures and Industries Limited Finance 42,835 20.91 0.05% 30 [Petronet LNG Limited S £347G01014 Gas 367.051 920.38 90%
Total 9.470.92 24.58% 1__|Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 115,305 908.32 9%
32 |Zee Entglrtrlz_umgleni En@emdrlses Limited 3(2]?22 0%8 (Medl[a & Entegta{nlr;ent 2%? 23(5) 84 ;)g . ;Zé)
33 |Larsen & Toubro Limite E Construction Projec 72. .85%
DEBT INSTRUMENTS 34 [Sharda Cropchem Limited E221J01015 esticides 341,485 02.49 T9%
BOND & NCD's __ 35 [Credit Analysis And Research Limited E752H01013 | Finance 75.299 05.25 .69%
Listed / awaiting listing on the stock exchanges 36 |LIC Housing Finance Limited E115A01026 Finance 136.899 675.12 .66%
31 |Tata Steel Limited** INE0O81A08181 | CARE AA+ 250 2,991.09 1.77% 37 |Cummins India Limited E298A01020 ndustrial Products 79,600 670.07 .66%
32 [IDFC Bank Limited** INE092T08105 [ ICRA AAA 250 2,219.90 5.76% 38 [Mayur Uniquoters Ltd E040D01038 Textile Products 158,845 614.65 .60%
33 |[JM Financial Credit Solutions Limited** NE651J07010 | ICRAAA 67 669.42 4.33% 28 miﬂdTﬁée lfi?il?d — ;2%2{3001 0171 EOfEW?ée g‘]‘ _‘(5) g) 42% 252//0
34 |Export-Import Bank of India** INE514E08DA3 | CRISIL AAA 00 071.48 2.78% onsanto 1ndia Limite — =2 csucides P D7 2270
35| Rural Blectrification Corporation Limited** INE020B07IB4 | CRISILAAA 00 061.12 2.75% AL et Pl it Ll e EmALT=—Ee i e e
36 |LIC Housing Finance Limited** INEITSA07EH?2 | CRISIL AAA 70 747.06 94% Toral oo eones L = arnaccuticals TI650.76 7095,
37 [Hindustan Organic Chemicals Limited** NE048A08024 | ICRA AAA(SO) 60 636.25 .65% E— -
38 TPC Limited** NE733E07JZ5 | CRISILAAA 50 508.3 .32% Unlisted
39 [Shriram Transport Finance Company Limited** INE721A07HHO | CRISIL AA+ 40,000 431.04 12% 43 |SIP Technologies & Export Limited** INE468B01019 Software 52,521 - *
40 _ [IDFC Bank Limited** INE092T08949 | ICRAAAA 40 405.07 .05% Total - *
41 LIC Housing Finance Limited** INE115A07GZ9 | CRISIL AAA 23 247.74 .64%
42 [NTPC Limited** INE733E07JP6_| CRISIL AAA 1,736.927 221.49 0.58% DEBT INSTRUMENTS
43 [LIC Housing Finance Limited™ INEL15A07CM6 | CRISILAAA 10 108.97 0.28% BOND & NCD's __
Housing Development Finance Corporation Listed / awaiting listing on the stock exchanges | 0
44 o INEOO1AO7KY6 | CRISIL AAA 7 76.37 0.20% 44 ower Grid Corporation of India Limited** E752E07TMY2 | CRISIL AAA 250 2,645.02 2.59%
Limited** _ 45 |Piramal Enterprises Limited** E140A08SD7 | ICRAAA 94 2.098.80 2.05%
45 [Blue Dart Express Limited** INE233B08087 [ ICRA AA 687,134 75.80 0.20% 46 |Petronet LNG Limited** E347G08027 CRAAAT 5 565.32 53%
46 [IDFC Bank Limited** INE092T08766 | ICRA AAA 5 53.79 0.14% 47 [Dalmia Cement (Bharat) Limited** E755K07207 CRAAA- 3 3354 31%
Total 12,524.97 32.51% 438 [IDFC Bank Limited** E092T08949 CRAAAA 1 113.94 .09%
49 [NTPC Limited** E733E07J09 CRISIL AAA 103.0: .08%
Unlisted 0 |Rural Electrification Corporation Limited** 2020 B08799 CRISILAAA 062.8 .04%
47 _[SBI Cards & Payment Services Private Limited®™ | INEOISE08060 | CRISIL AAA 150] 154079 300% 2L b Lo b S s LW WS DD OLE L IRA ALY 100, 055.27 03%
Total 1,540.79 4.00% 52| PR HnAnee HOMpOron INEOOIAONTO | CRISIL AAA 190 1,024.04 1.00%
CENTRAL GOVERNMENT SECURITIES 53 {\Il\f/ilﬁlz’ll?;ng:rll ](C]gg;ig Sroiilllltllt?xrrlz 2&1;;{%(1;* INE651J071353 IND AA 55 556.37 0.54%
48  [8.15% GOI 24112026 IN0020140060 | SOV 3,500,000 3,692.71 9.59% 54 Development™* g INE261F08527 CRISIL AAA 50 538.29 0.53%
0, 0,
B s T b 55 [Power Finance Corporation Limited ET34E08007 | CRISILAAR 50 53047 2%
222D - =0 56 GAIL (India) Limited** E129A07214 CARE AAA 50 506.56 .50%
5L 17.59% GOL 11012026 0020150093 | SOV 2.500.000] _ 2.564.19 6.66% 57__[Power Finance Corporation Limited** E134E08FY5 | CRISILAAA 40 31.52 2%
52 |8.27% GOI 09062020 0020140029 | SOV 1,000,000 1,055.08 2.74% 58 [Bajaj Finance Limited** E296A07CB7 | ICRA AA+ 27 786.08 8%
Total 13,564.91 35.23% 59 |Rural Electrification Corporation Limited** E020B071B6 CRISILAAA 28 285.89 .28%
60 M Financial Credit Solutions Limited** E651J070 ICRA AA 23 229.92 .22%
MONEY MARKET INSTRUMENTS 61 _|Power Finance Corporation Limited E134E08HV7 CRISIL AAA 10 05.46 .10%
53 |CBLO/ Reverse Repo Investments 1.419.08 3.68% 62 [Rural Electrification Corporation Limited** E020B08815 CRISIL AAA 10 02.53 . 0“’%
Total 1,419.08 3.68% Total 16.578.02 16.21%
- Unlisted
Cash & Cash Equivalent 63__[SBI Cards & Payment Services Private Limited™ |INEQISE08060 | CRISIL AAA 100 027.19 L01%
Net Receivables/Payables (2.41) * Total 1,027.19 1.01%
Total (241) *
GRAND TOTAL 38,518.26 100.00% CENTRAL GOVERNMENT SECURITIES
0, N b) 0,
Notes : 1 ** Non Traded / Thinly Traded and illiquid securities in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month gg ;?goz 88 %2(1)%%032 % 4 gg §8¥ % ; % ‘7‘843‘26 7 47‘20//2
3 # Monthly income is not assured and is subject to availability of distributable surplus 4 Market value includes accrued interest 5 * Less than 0.01% 6 * Pending Listing 66 18.27% GOI 09062020 20140029 SOV 1.0 1.055.0: .03%
67 [7.88% GOI 19032030 20150028 SOV 971,700 978.1 .96%
Total 6.311.34 6.18%
.. MONEY MARKET INSTRUMENTS
DSP BlackRock Income Opportunities Fund Commercial Paper
Open Ended Income Scheme 68 _|Deutsche Investments India Private Limited** INE144H14800 CRISILAT+ 200 958.91 0.94%
Total 958.91 0.94%
Sr. No. Name of Instrument S Rating/Industry Quantity Market value % to Net Assets 69 |CBLO/ Reverse Repo Investments 4.012.40 3.93%
(X Lakhs) Total 4,012.40 3.93%
DEBT INSTRUMENTS Cash & Cash Equivalent .
BOND & NCD's Cash Margin 1.60
Li e Net Receivables/Payables (345.63) (0.36%)
isted / awaiting listing on the stock exchanges Total (344.03) 0.36%)
1 DLF Emporio Limited** INE866N07016 CRISIL AA(SO) 1,500 5.495.60 6.26% GRAND TOTAL 102.194.59 100.00%
Ttk )
g IS);)E};\ é::r?etreltdLimi D Hjlggz(l)ig; %2(1) %8%: ﬁ_ 1(1) 888 ?) gﬂg% jggﬂ//z 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
4 |National Bank for Agriculture and Rural Development™* | INE261F08535 CRISIL AAA 1'000 10'3 41:09 4:1 3% SEBI Regulations. 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes accrued interest 4 * Less than 0.01% 5 * Pending Listing
5 |LIC Housing Finance Limited** INE115A07ID2 CRISIL AAA 1,000 10,338.09 4.18%
6 |Peninsula Land Limited** INE138A07371 ICRAA 1,000 10,161.83 4.11%
7 [PNB Housing Finance Limited** INE572E09296 CARE AA+ 955 9,501.22 3.84% ifi
8 Housing Development Finance Corporation Limited** [INEO01A070B6 | CRISIL AAA 90 9.397.10 3.80% DSP BlaCkROCk Gﬂvernment Securltles Fund
9 [Reliance Utilities and Power Private Limited** INE936D07067 | CRISILAAA 750 8.058.04 326% Open Ended Income Scheme
10 |Reliance Jio Infocomm Limited** INE110L08052 CRISIL AAA 750 7.749.65 3.13% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
11 [Power Grid Corporation of India Limited** INE752E07LQ0 CRISIL AAA 500 5,580.62 2.25% (X Lakhs) Assets
12 |Reliance Gas Transportation Infrastructure Limited**  |INE657108017 CRISIL AAA 500 5,512.95 2.23%
13 |India Infoline Housing Finance Limited** INE477L07404 ICRAAA 500 5,415.20 2.19% DEBT INSTRUMENTS
14 |Janalakshmi Financial Services Private Limited** INE953L07149 ICRAA 500 5,334.19 2.16% CENTRAL GOVERNMENT SECURITIES
5 |LIC Housing Finance Limited** INE115A07EN7 | CRISIL AAA 500 528225 2.13% 1 7.88% GOI 19032030 IN0020150028 SOV 25,000,000 25.164.72 34.64%
6 National Bank for Agriculture and Rural Development** [INE261F08485 CRISIL AAA 450 4,544.36 84% 2 7.59% GOI 20032029 0020150069 SOV 25.000.000 24.845.60 34.20%
7 |Janalakshmi Financial Services Private Limited** INE953L07222 ICRAA 400 4,379.88 7% 3 8.15% GOI 24112026 0020140060 SOV 11,500,000 2.133.19 16.70%
18 |Dalmia Cement (Bharat) Limited** INE755K07199 ICRA AA- 320 3,284.86 1.33% 4 7.59% GOI 11012026 0020150093 SOV 10,000,000 0,256.75 14.12%
19 [National Bank for Agriculture and Rural Development** |INE261F08444 CRISIL AAA 300 3,048.65 1.23% Total 2,400.26 99.66%
20 [NTPC Limited** INE733E07JO9 CRISIL AAA 250 2,757.69 1.11%
21 [IDFC Bank Limited** INE092T08964 ICRAAAA 250 2,536.97 1.03% MONEY MARKET INSTRUMENTS
22 [Small Industries Development Bank of India** INE556F09544 CARE AAA 250 2,513.76 1.02% 5 CBLO / Reverse Repo Investments 194.87 0.27%
23 [Dalmia Cement (Bharat) Limited** INE755K07181 ICRA AA- 205 2,105.94 0.85% Total 194.87 0.27%
24 |ONGC Mangalore Petrochemicals Limited** INE053T07018 IND AAA 205 2,058.01 0.83%
25 |National Housing Bank** INESS7FO8EY7 CRISILAAA 200 2,007.10 0.81% Cash & Cash Equivalent
26 |Sundaram BNP Paribas Home Finance Limited** INE667F07BUQ CARE AA+ 115 1,265.43 0.51% Net Receivables/Payables 50.62 0.07%
27 [Power Grid Corporation of India Limited** INE752E07LY4 CRISIL AAA 100 1,081.36 0.44% Total 50.62 0.07%
28  [Power Grid Corporation of India Limited** INE752E07LX6 CRISIL AAA 100 1,076.44 0.43% GRAND TOTAL 72,645.75 100.00%
29  |Power Grid Corporation of India Limited** INE752E07LWS | CRISIL AAA 100 1,074.69 0.43% . B PR : ;
30 THousing Dovelopment Finance Corporation Limited™ [INEOOLAOTIKT CRISIL AAA 100 106388 043 Notes : 1 Net Assets does not include unit activity for the last day of the month 2 Market value includes accrued interest
31 |Power Finance Corporation Limited INE134E08HQ7 | CRISIL AAA 100 1.062.94 0.43%
32 |East-North Interconnection Company Limited** INES56807236 CRISIL AAA(SO) 100 1,022.62 0.41%
33 [East-North Interconnection Company Limited** INE556507194 CRISIL AAA(SO) 100 1,020.97 0.41%
34 [Nuclear Power Corporation of India Limited** INE206D08402 CRISIL AAA 50 502.20 0.20%
35 |Nuclear Power Corporation of India Limited** INE206D08394 CRISIL AAA 50 501.73 0.20%
36 |Nuclear Power Corporation of India Limited** INE206D08386 CRISIL AAA 50 501.68 0.20%
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock Liquidity Fund

Open Ended Income (Liquid) Scheme

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

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Banking & PSU Debt Fund (Cont'd)

Open Ended Income (Debt) Scheme

ame of Instrument Rating/Indu Market value % to Net Quantity t value % to Net A
( Lakhs) Assets (X Lakhs)
CENTRAL GOVERNMENT SECURITIES
DEBT INSTRUMENTS 24 18.27% GOI 09062020 IN0020140029 SOV 4,000,000 4,220.30 6.80%
BOND & NCD's Total 4,220.30 6.80%
Listed / awaiting listing on the stock exchanges
1| Tata Motors Limited** INEI55A08167 | CARE AA+ 635 6,871.66 1.82% MONEY MARKET INSTRUMENTS .
2 [Export-Import Bank of India*™* INESI4E08CNS__| CRISIL AAA 500 5337.14 141% 25 %BtLlo / Reverse Repo Investments % ggggg ;‘115‘,/”’
3 [Power Finance Corporation Limited** INE134E08FR9 CRISILAAA 400 4,291.33 1.14% o — o2
4 |Power Grid Corporation of India Limited** INE752E07IB8 CRISIL AAA 160 2,165.86 0.57% Cash & Cash Equivalent
5 |National Bank for Agriculture and Rural INE261F09GG6 | CRISIL AAA 50 541.03 0.14% Net Receivables/Payabl 385.95 0.61%
Development™* yab es : D170
Total 19,207.02 5.08% Total 385.95 0.61%
GRAND TOTAL 62,041.57 100.00%
MONEY MARKET INSTRUMENTS Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes
Certificate of Deposit accrued interest
6 Corporation Bank** INE112A16JW8 CRISILA1+ 28,900 28,524.33 7.56%
7 IDFC Bank Limited** INE092T16058 ICRAAL+ 20,000 19,767.38 5.24%
8 State Bank of Patiala** INE652A16KL4 CARE A1+ 20,000 19,744.42 5.23%
9 [ICICI Bank Limited** INE090A167D4 | ICRA A1+ 17,500 17,295.30 4.58% DSP BlackRock Money Manager Fund
10 [Oriental Bank of Commerce** INEI141A16WC2 [ CRISILAL+ 10,000 9,923.07 2.63% Open Ended Income Scheme
11 |Union Bank of India INE692A16EQ2 CRISILAL+ 10,000 9,890.93 2.62%
12 |Canara Bank** INE476A16QLS CRISILA1+ 10,000 9,871.58 2.62% Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
13 |Kotak Mahindra Bank Limited** INE237A16G02 CRISILA1+ 10,000 9,871.13 2.62% (X Lakhs)
14 |Kotak Mahindra Bank Limited** INE237A16051 CRISILA1+ 10,000 9,849.97 2.61%
15 [Bank of Baroda** INE028A16AX3 [ ICRAAI+ 10,000 9,844.56 2.61% DEBT INSTRUMENTS
16 |State Bank of Bikaner and Jaipur** INE648A16HFO | CAREAL+ 7,500 7,442.99 1.97% IL?STJ; f; Eggns T e T
i aiting listing on the exchanges
17 Corporation Bank** INE11ZAI6RAI | CRISILALY 7,000 6,209.83 183% T [Rural Electrification Corporation Limited** TNE020B08989 | CRISIL AAA 1500 1513836 8.11%
18 |Statc Bank of Patiala™™ INE6S2A16K)8 | ICRAALT 3,000 4,940.50 1.31% 2 [Tata Global Beverages Limited** INE192A07097 | ICRA AA+ 1132 13.559.52 726%
19 |Canara Bank** INE476A16RC2 | CRISILAL+ 3,000 4,936.36 131% 3 |Piramal Enterprises Limited** INE140A08SD7 | ICRA AA 750 8,113.93 4.34%
20 |Axis Bank Limited** INE238A16E86 | CRISILAL+ 5,000 4,935.65 1.31% 4__[Power Finance Corporation Limited** INEI34E08FVI1_| CRISILAAA 650 6.914.39 3.70%
21 _ |Corporation Bank** INE112A16JP2 | CRISIL A1+ 4,500 4,468.47 1.18% 5 |JM Financial Products Limited** INE523H07312 [ ICRAAA 500 5,187.56 2.78%
22 |Vijaya Bank** INE705A16NNO [ CAREAI+ 4,400 4,355.86 1.15% 6 Housing Development Finance Corporation Limited** INEOOIAO70EQ [ CRISILAAA 50 5,102.87 2.73%
23 |Punjab & Sind Bank** INEGOSAI6MDO | ICRAAI+ 150 147.88 0.04% 7 [Aditya Birla Fashion and Retail Limited** NE647008016 | ICRA AA 360 3,898.02 2.09%
Total 182,720.21 48.42% 8 Power Finance Corporation Limited** NE134E08FR9 | CRISIL AAA 300 3,218.50 12%
9 Shriram Transport Finance Company Limited** INE721A07AV6 | CRISIL AA+ 250,000 2.809.10 .50%
Commercial Paper 0 |Shriram Transp ort Finqncle Company Limited** INE721A07AW4 | CRISIL AA+ 250,000 2,801.16 .50%
National Bank Tor Agriculiure and Rural 1 Tata Mo?ors Finance lelted’f* _ INE909H07AP4 | CRISIL AA 150 ,6019.63 .87%
24 Development** INE261F14AA2 CRISILA1+ 5,000 24,786.80 6.57% 2 [Power Finance Corporation Limited INE134E08HS3 | ICRAAAA 110 ,156.26 0.62%
25 |Reliance Capital Limited** INEOI3AI4XN3 | CRISILAI+ 4,000 19.828.66 5.26% Total 69.519.30 37.22%
26  |Power Finance Corporation Limited** INE134E14709 CRISILA1+ 3,900 19,276.00 5.11%
27  |Hero Fincorp Limited** INE9S7N14415 CRISILA1+ 3,000 14,895.57 3.95% 3 Sg;zgg%ﬁ%ggzl})NMENT SECURITIES TN0020092071 | SOV 7.000,000 6.965.63 373%
28 |Adani Enterprises Limited** INE423A14571 | BWR AL+ 3,000 14,839.76 3.93% Total 6.965.63 3T3%
29 [Housing Development Finance Corporation INEOOIAI4NG3 | ICRA AT+ 3,000 14,780.32 3.92%
30__|ONGC Mangalore Petrochemicals Limited™ ___|INE053T14154__| ICRA ALY 2,000 9.974.24 2.60% z”gg&;g’(g‘B‘:}EEJNSTRUMENTS
31| Adani Enterprises Limited** INE423A14563 | BWR AL+ 2,000 9914.72 2.63% 4 [Kotak Mahindra Bank Limited™ E237A16L9 | CRISILALT 14,950 1447496 7.75%
32 |Vodafone India Limited** INE705L14651 CRISILA1+ 2,000 9,845.16 2.61% 5 CICI Bank Limited** [NEO9OA164A7 | CRISILAI+ 8,050 7.865.99 421%
33 | Vodafone India Limited** INE705L14602 CRISILA1+ 2,000 9,823.22 2.60% 6 DBI Bank Limited** E008A16K86 | CRISILAI+ 6,100 5,949.92 3.19%
34 |Rural Electrification Corporation Limited** INE020B14342 IND Al+ 1,800 8,941.76 2.37% 7 abobank International** INE4800Q16051 | CRISIL A1+ 5,500 5,315.18 2.85%
35 |GIC Housing Finance Limited** INE289B14AD6 [ ICRAAL+ 1,500 7,437.58 1.97% 8 DBI Bank Limited** INEOO8A16L85 | CRISIL Al+ 5,000 4,947.0 2.65%
36 |Godrej Properties Limited** INE484]14764 ICRAAL+ 1,500 7,427.95 1.97% 9 ional Ban!{ fpr Agriculture and Rural Development** IN?Z()IF 6181 [ CRISILAT+ 5,000 4,690.6 2.51%
37| Export-Import Bank of India™* INESI4EI4KN9 | CRISILATF 1,000 496822 1.32% 20 _{IDBI Bank Limited”> EO0BAL6038 | CRISIL AL+ 3.800 37287 2.00%
33 | Netional Bank for Agriculture and Rural INE261F14996 | CRISIL AL+ 1,000 496751 132% R ATy T ST NN R SIwE: 2453 2o o
Development™* > > 22 [Kotak Mahindra Bank Limited E237A16K30 [ CRISILAI+ 975 948.14 0.51%
39 [Power Finance Corporation Limited** INE134E14691 CRISIL A1+ 1,000 4.960.28 1.31% Total 50,337.56 26.96%
40  |Small Industries Development Bank of India** INES56F14CJ2 CARE A1+ 1,000 4,940.10 1.31% < =P
: : e 0 ‘ommercial Paper
41 {Kotak Mahindra Prime Limited"* INE9I6DI4XGS 1 CRISILALY 000 4.929.10 131% 75 [Deulsche Investments Tndia Privaie Cimied™ INE144H14800 | CRISILALT 2.100 10.068.52 539%
42 |IL & FS Securities Services Limited** INE588J14416 CARE A1+ 1,000 4,923.57 1.30% 54 TONGC Mangalore Petrochemicals Limited™ INE033T14220 CRAALT 37000 0.823.34 526%
43 UM Financial Products Limited* INES23HI4UJ0 | ICRAALY 1,000 491444 1.30% 25 [IM Financial Credit Solutions Limited** INE651J14263 | IND AL+ 950 9.419.10 5.04%
44 |Trapti Trading & Investments Private Limited**  [INE977J14DCS ICRAAI+ 500 2,478.18 0.66% 26 | Daimler Financial Services India Private Limited** NE094014753 DAL+ 500 7.196.71 3.85%
45 |Trapti Trading & Investments Private Limited**  [INE977J14CZ8 ICRAAI+ 500 2,475.47 0.66% 27 |Birla TMT Holdings Private Limited** NE179J14DA2 | CRISILAI+ 450 7,017.87 3.76%
46  |Aditya Birla Money Limited** INE865C14710 CRISILA1+ 400 1,986.53 0.53% 28 Prism Cement Limited** NE010A 14329 DAl 000 4972.77 2.66%
Total 213,315.14 56.55% 29 rism Cement Limited** NEO10A14311 DAI 000 4,954.63 2.65%
30 |TGS Investment and Trade Private Limited** INES97HI4ED] | ICRAAL+ 000 483991 2.59%
BRDS 31 [Rural Electrification Corporation Limited** INE020B14342 | IND A1+ 200 993.53 0.53%
47 [Barclays Bank PLC Unrated 1,500,000,000 1478180 3.92% Total 59,286.38 L
Y 5 A A s 0
Total 14,781.80 3.92% 32__|CBLO/ Reverse Repo Investments 1204.19 0.64%
Total 1,204.19 0.64%
48 [CBLO/Reverse Repo Investments 1,459.02 0.39%
Total 1,459.02 0.39% Cash & Cash Equivalent
Net Receivables/Payables (560.38) -0.28%
Fixed Deposit Total (560.38) -0.28%
49 |Indusind Bank Limited Unrated 30,152.79 7.99% GRENTITOTATY IRG2I6H HOm00%3
50 |RBL Bank Limited Unrated 5,538.65 1.47%
51 |RBL Bank Limited Unrated 4,532.68 1.20% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value
Total 40,224.12 10.66% includes accrued interest
Cash & Cash Equivalent
Net Receivables/Payables 94,386.55 -25.02%
Total = 294,386.55; 25.02% DSP BlackRock Short Term Fund
GRAND TOTAL 377,320.76 100.00% Open Ended Income Scheme
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes Sr. No. Name of Instrument Rating/Industry Quantity  Market value % to Net Assets
accrued interest ® Lakhs)
DEBT INSTRUMENTS
DSP BlackRock Bond Fund BOND & NCD's
Open Ended Income Scheme Listed / awaiting listing on the stock exchanges
No. Name of Instrument Rating/Industry Quantity % to Net 1 ']L]:?V];:Z?&iltgis: t Reconstruction Company INE265]07027 CRISIL A+ 1,000 10,762.34 8.74%
Assets 2 [Reliance Jio Infocomm Limited** INEI10L07013 [ CRISILAAA 1,000 10,623.70 8.63%
DEBT INSTRUMENTS 3 [National Bank for Agriculture and Rural INE261F08535 | CRISIL AAA 1,000 10,341.09 8.40%
BOND & NCD's Development**
Listed / awaiting listing on the stock exchanges 4 Tata Cleantech Capital Limited** INE857Q07059 CRISIL AA+ 500 5,290.58 4.30%
1 HDB Financial Services Limited** INE756107670 CARE AAA 200 2,078.45 7.03% 5 Tata Cleantech Capital Limited** INE857Q07067 CRISIL AA+ 500 5,290.47 4.30%
2 |Dalmia Cement (Bharat) Limited** INE755K07207 | ICRAAA- 200 2.054.46 6.94% 6 |Small Industries Development Bank of India**  [INE556F09544 | CARE AAA 500 5,027.51 4.08%
3 Rfﬁ;i;ifas Transportation Infrastructure INE657108017 | CRISIL AAA 150 1,653.88 5.59% 7 |Piramal Enterprises Limited** INEI40A08SJ4 | ICRAAA 465 4,989.23 4.05%
L : I 0
4| East-North Interconnection Company Limited™ _|INE3356507350 | CRISILAAA(SO) 100 02414 346% 8__{Power Finance Corporation Limited”* INE1J4P07406__ | CRISILAAA 150 4.885.74 397
5 [Power Grid Corporation of India Limited™* INE752E07LQ0__| CRISILAAA 50 558.06 1.89% 9 [Family Credit Limited INE027E07295 | CARE AA+ 160 4,228.02 3.43%
Total 7:368.99 74.91% 10 |Export-Import Bank of India** INESI4E0SDD7 | CRISIL AAA 380 4,080.56 331%
11 [Power Grid Corporation of India Limited** INE752E(07LP2 CRISILAAA 250 2,732.83 2.22%
- Slgilicsteg Fag e T TNEe TR RIS 5 7 T 12 [Piramal Enterprises Limited** INE140A08SD7 | ICRAAA 250 2,704.64 2.20%
T KRR India Financial Services Private Cinited™ [INE32IN07I37 | CRISIT AA 20 2:075.44 7.02% 13 {Rural Electrification Corporation Limited®® INEO20BOTHX | CRISILAAA 20 2,672.09 217%
Total 4,643.43 15.70% 14 |Can Fin Homes Limited: INE477A07092 ICRAAAA 250 2,645.19 2.15%
15 |Shriram Transport Finance Company Limited**  [INE721A07GP5 CRISIL AA+ 250 2,641.87 2.15%
Securitised Debt Instruments 16  |IDFC Bank Limited** INE092T08899 ICRA AAA 250 2,631.24 2.14%
8 [India MBS PTC Series 1D (LIC HF)** INE854F15045 | CRISILAAA 7 9.58 0.03% 17 [Power Finance Corporation Limited** INEI34E08HU9 | CRISIL AAA 250 2,630.29 2.14%
Total 9.58 0.03% 18 [Power Finance Corporation Limited** INEI34E08GMS | CRISIL AAA 250 2,627.66 2.13%
CENTRAL GOVERNMENT SECURITIES 19 [Rural Electrification Corporation Limited** INE020B08971 CRISIL AAA 250 2,564.38 2.08%
9 8.15% GOI 24112026 0020140060 SOV 5.350.000 564457 9.08% 20  |Small Industries Development Bank of India** INE556F09478 CARE AAA 215 2,176.14 1.77%
0 |7.88% GOI 19032030 [N0020150028 SOV 4,500,000 4,529.65 531% 21 |IDFC Bank Limited** INE092T08915 ICRAAAA 200 2,047.56 1.66%
L 17.59% GOI 20032029 0020150069 SOV 4.500.000 4472.21 3.12% 22 |India Infoline Housing Finance Limited** INE477L07321 [ ICRAAA 150 1,650.37 1.34%
2 %05&{’ GO 11012026 0020150093 1 SOV 2.500.000 13;%3 58816g,,//: 25 [Power Finance Corporation Limited** INE134E08HBY | CRISILAAA 150 1,516.06 1.23%
24 |National Bank for Agriculture and Rural INE261F08527 | CRISIL AAA 100 1,076.58 0.87%
MONEY MARKET INSTRUMENTS gerelotinéem;*f e
13 [CBLO/Reverse Repo Investments 399.74 1.35% ational bank Ior Agricu o
Total 39974 135% 25 Development** INE261F08493 CRISILAAA 50 546.18 0.44%
26 |NHPC Limited** INES48E07591 IND AAA 500 518.44 0.42%
Cash & Cash Equivalent . 27 [Fullerton India Credit Company Ltd** INE535H07506 | CARE AAA 50 509.02 0.41%
bt EaR o 28 [Power Finance Corporation Limited** INEI34EO8FD9 | CRISILAAA 15 153.56 0.12%
GRAND TOTAL 29,584.82 100.00% 29  |Rural Electrification Corporation Limited** INE020B07IA8 CRISIL AAA 10 105.64 0.09%
Total 99,668.98 80.94%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes
accrued interest Unlisted
30  |Reliance Inceptum Private Limited** INE148R07010 BWR AAH(SO) 450 4,663.38 3.79%
. 31 |KKR India Financial Services Private Limited** |INE32IN07111 CRISILAA 16 1,656.62 1.35%
DSP BlackRock Banking & PSU Debt Fund 32 |KKR India Financial Services Private Limited** _|INE32IN07061 | CRISIL AA 15 1,656.03 1.34%
Open Ended Income (Debt) Scheme Total 7,976.03 6.48%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(Z Lakhs) Assets Securitised Debt Instr t:
33 [Royal Trust PTC Series A2 - May2004 - (Citibank N.A.)** [INE554G 15023 CRISILAAA 24 65.78 0.05%
DEBT INSTRUMENTS Total 65.78 0.05%
BOND & NCD's
Listed / awaiting listing on the stock exchanges CENTRAL GOVERNMENT SECURITIES
1 Export-Import Bank of India INES14E08DB1 CRISIL AAA 600 6.418.98 10.35% 34 [8.27% GOI 09062020 IN0020140029 SOV 9.500.000 10,023.22 8.14%
2 [National Housing Bank** INESSTFOSEW1 | CRISIL AAA 300 340135 8.71% 35 [7.68% GOI 15122023 IN0020150010 | SOV 2,000,000 200923 1.66%
3 Rural Electrification Corporation Limited** INE020B07IA8 CRISILAAA 500 5,282.06 8.51% Total 12,072.45 9.80%
4 gzsgﬁmﬁ Tor Agriculture and Rural INE261F08519 | CRISIL AAA 465 4,989.52 8.04%
5 [Rural Electrification Corporation Limited** INE020B08799 [ CRISILAAA 400 4251.44 6.85% MONEY MARKET INSTRUMENTS
6 Hindustan Petroleum Corporation Limited** INE094A07053 IND AAA 350 3,569.93 5.75% Commercial Paper
;  |National Bank for Agriculfure and Rural INE261F08444 | CRISIL AAA 300 3.048.65 491% 36__|Export-Import Bank of India** INESI14E14KK5 | CRISILAl+ 400 1,979.84 1.61%
Development** - — 37  [Deutsche Investments India Private Limited** INE144H14800 CRISIL A1+ 200 958.91 0.78%
8 Power Finance Corporation Limited** INE134E08GN6 CRISILAAA 250 2,665.09 4.30% Total 2.938775 2.39%
National Bank for Agriculture and Rural ) UL 3700 2770
9 Development** INE261F08535 CRISIL AAA 250 2,585.27 4.17%
10 |Small Industries Development Bank of India** INES556F09601 CARE AAA 250 252243 4.07% Treasury Bill
11__|ONGC Mangalore Petrochemicals Limited®* ___|INE053T07018 | IND AAA 250 2.509.77 4.05% 38 [364 DAY T-BILL 08122016 IN002015Z196 | SOV 100,000 95.46 0.08%
12 |Power Grid Corporation of India Limited** INE752E071P8 CRISILAAA 200 2,192.46 3.53% Total 95.46 0.08%
13 |Small Industries Development Bank of India** INE556F09544 CARE AAA 205 2,061.28 3.32%
14 |Power Grid Corporation of Ind@a L@mited** INE752E07JT8 CRISILAAA 120 1,670.49 2.69% 39 |CBLO/ Reverse Repo Investments 94.94 0.08%
15 |Power Grid Corporation of India Limited** INE752E07LV0 CRISILAAA 100 1,073.57 1.73% Total 94.94 0.08%
16 |Power Grid Corporation of India Limited** INE752E07LU2 CRISIL AAA 100 1,071.77 1.73%
17 |Rural Electrification Corporation Limited** INE020B08815 CRISILAAA 50 512.67 0.83% -
18 |GAIL (India) Limited** INE129A07206 | CARE AAA 50 506.56 0.82% Cash & Cash Equivalent
19 |Nuclear Power Corporation of India Limited** __ [INE206D08402 | CRISILAAA 50 50220 0.81% Net Receivables/Payables 225.83 0.18%
20 |Nuclear Power Corporation of India Limited** INE206D08394 CRISIL AAA 50 501.73 0.81% Total 225.83 0.18%
21 |Nuclear Power Corporation of India Limited** INE206D08386 CRISILAAA 50 501.68 0.81% GRAND TOTAL 123,138.22 100.00%
1 mi *3k 0,
%g Eﬂz 2:; gggi: gg;zg;:: 22 Z; %Egiz Eﬁ;tzg F igggggggggg ggg% 222 28 28} gé 82 }.)2 Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes
Total 54,842.07 88.41% accrued interest
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock World Energy Fund
Open Ended Fund of Funds Scheme

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

No. Name of Instrument Rating/Indu % to Net
MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 49.97 2.33%
Total 49.97 2.33%
OTHERS
Foreign Securities
BlackRock Global Funds - World Energy Fund o
2 (Class 12 USD Shares)» LU0368250907 144,796 1,594.43 74.30%
BlackRock Global Funds - New Energy Fund o
3 (Class 12 USD Shares)™ LU0534476519 90,922 492.16 22.93%
Total 2,086.59 97.23%
Cash & Cash Equivalent
Net Receivables/Payables 9.44 0.44%
Total 9.44 0.44%
GRAND TOTAL 2,146.00 100.00%

Notes : 1"Fund domiciled in Luxembourg 2 Market value includes accrued interest 3 Net Assets does not include unit activity for the last day of the month

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock World Mining Fund
Open Ended Fund of Funds Scheme

Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value
(X Lakhs)
MONEY MARKET INSTRUMENTS
1 CBLO / Reverse Repo Investments 24.99 2.61%
Total 24.99 2.61%
OTHERS
Foreign Securities
2 [BlackRock Global Funds - World Mining Fund (Class 12 USD Shares)*" LU0368260294 51,803 912.02] 95.38%
Total 912.02| 95.38%
Cash & Cash Equivalent
Net Receivables/Payables 19.14 2.01%
Total 19.14 2.01%
GRAND TOTAL 956.15| 100.00%

Notes : 1 *"Fund domiciled in Luxembourg 2 Market value includes accrued interest 3 Net Assets does not include unit activity for the last day of the month

DSP BlackRock World Gold Fund

DSP BlackRock World Agriculture Fund

Open Ended Fund of Funds Scheme

Sr. No.

Name of Instrument

Rating/Industry

Quantity

Market value
(X Lakhs)

% to Net
Assets

Notes : 1 *"Fund domiciled in Luxembourg 2 Market value includes accrued interest 3 Net Assets does not include unit activity for the last day of the month

DSP BlackRock US Flexible* Equity Fund

Open Ended Fund of Funds Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
MONEY MARKET INSTRUMENTS
1 CBLO/Reverse Repo Investments 424.76 345%
Total 424.76 345%
OTHERS
Foreign Securities
BlackRock Global Funds - US Flexible Equity Fund o
2 (Class 12 USD Sharesy™ LU0368250220 1,131,362 11,89525 96.53%
Total 11,895.25 96.53%
Cash & Cash Equivalent
Net Receivables/Payables 293 0.02%
Total 2.93 0.02%
GRAND TOTAL 12322 100.00%

Notes : 1"Fund domiciled in Luxembourg 2 *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. 3 Market value includes accrued interest 4 Net Assets does not include
unit activity for the last day of the month

DSP BlackRock Dynamic Asset Allocation Fund
Open Ended Fund of Funds Scheme

Open Ended Fund of Funds Scheme
. . n n o MONEY MARKET INSTRUMENTS
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 1 CBLO / Reverse Repo Investments 19.97 1.98%
R Lakhs) ___Assets Total 4997 1.98%
MONEY MARKET INSTRUMENTS OTHERS
1 CBLO / Reverse Repo Investments 474.71 1.86% - —
Total 474.71 1.86% Foreign Securities
2 BlackRock Global Funds - World Agriculture Fund (Class 12 USD Shares)* [LU0673439724 303,278 2,442.32]  96.86%
OTHERS Total 2,442.32]  96.86%
Foreign Securities
BlackRock Global Funds - World Gold Fund (Class 12 USD o Cash & Cash Equivalent
2 Shares)™ LU0368252358 1,306,300 25,198.80 9851% Net Receivables/Payables 29.33 1.16%
Total 25,198.80 98.51% Total 29.33 1.16%
_ GRAND TOTAL 2,521.62| 100.00%
Cash & Cash Equivalent . . . . o
Net Receivables/Payables (93.05) 037% Notes : 1 Fund domiciled in Luxembourg 2 Market value includes accrued interest 3 Net Assets does not include unit activity for the last day of the month
Total (93.05) -0.37%
GRAND TOTAL 25,580.46] 100.00%

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

MONEY MARKET INSTRUMENTS

1 CBLO / Reverse Repo Investments 1,723.88 1.70%
Total 1,723.88 1.70%
Mutual Funds _ _

2 grsfw]?}ll“kk“k Strategic Bond Fund- Direct -\ e 0 1G4 1,332,323 23,931.98 23.62%

3 DSP BlackRock Short Term Fund- Direct - Growth [INF740KO0INJS 90,375,268 23.715.46 23.41%

4 grsfwlfli“kR"Ck Top100 Equity Fund- Direct - p\r- 46101 pR3 13,678,277 2041291 20.15%

5 |DSP BlackRock Equity Fund - Direct - Growth INF740K01PI2 77,850,684 20,368.85 20.10%
Total 88.429.20 87.28%
Cash & Cash Equivalent
Net Receivables/Payables 65.86 11.02%
Total ,165.86 11.02%
GRAND TOTAL 101,318.94 100.00%

Notes : 1 Market value includes accrued interest 2 Net Assets does not include unit activity for the last day of the month

DSP BlackRock Global Allocation Fund

Open Ended Fund of Funds Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
( Lakhs) Assets
MONEY MARKET INSTRUMENTS
1 CBLO/Reverse Repo Investments 14991 3.38%
Total 14991 3.38%
OTHERS
Foreign Securities
BlackRock Global Funds - Global Allocation Fund (Class o
2 1 USD Shares)™ LU0368249560 124,630 424692 95.72%
Total 424692 95.72%
Cash & Cash Equivalent
Net Receivables/Payables 3991 0.90%
Total 3991 0.90%
GRAND TOTAL 4,436.74 100.00%

Notes : 1"Fund domiciled in Luxembourg 2 Market value includes accrued interest 3 Net Assets does not include unit activity for the last day of the month

DSP BlackRock Constant Maturity 10Y G-Sec Fund

Open Ended Gilt Scheme
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
CENTRAL GOVERNMENT SECURITIES
1 8.15% GOI 24112026 IN0020140060 Sov 4,750,000 5,011.54 97.07%
Total 5,011.54 97.07%
MONEY MARKET INSTRUMENTS
2 CBLO/Reverse Repo Investments 124.92 2.42%
Total 124.92 2.42%
Cash & Cash Equivalent
Net Receivables/Payables 26.49 0.51%
Total 26.49 0.51%
GRAND TOTAL 5,162.95 100.00%

Notes : 1 Net Assets does not include unit activity for the last day of the month 2 Market value includes accrued interest

DSP BlackRock RGESS* Fund-Series 1*

DSP BlackRock FMP - Series 192 - 36M

Close Ended Income Scheme

Notes : 1 Market value includes accrued interest

(A Close Ended Equity Scheme which shall invest in eligible securities as per *Rajiv Gandhi Equity Savings Scheme, 2012). Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net R Lakhs) Assets
(X Lakhs) Assets
DEBT INSTRUMENTS
MONEY MARKET INSTRUMENTS BOND & NCD's __
L__|CBLO/Reverse Repo Investments 1.675.00 30.13% Listed / awaiting listing on the stock
Total 1,675.00 30.13% §xchlar£g§s e
analakshmi Financial Services Private o
Cash & Cash Equivalent 1 Limited** INE953L07222 | ICRAA 100 1,094.97 13.41%
Net Receivables/Payables 3.883.91 69.87% 2 Sobha Limited** INE671H07210 [ ICRAA 1,000 1,053.53 12.91%
Total 3.883.91 69.87% Housing Development Finance Corporation
GRAND TOTAL 5.558.91 100.00% 3 Limited** INEOO1A070B6 | CRISIL AAA 10 1,044.12 12.79%
Notes : * Portfolio as on Maturity Date March 23, 2016 4 |Dalmia Cement (Bharat) Limited** INE755K07181 | ICRA AA- 100 1,027.29 12.59%
5 Rural Electrification Corporation Limited** |INE020B08971 | CRISIL AAA 100 1,025.75 12.57%
6 Export-Import Bank of India** INE514E08DD7 | CRISIL AAA 79 848.33 10.39%
. 0,
DSP BlackRock 3 Years Close Ended Equity Fund Total 6,093.99 74.66%
Close Ended Equity Scheme Unlisted
Sr. No. Name of Instrument Rating/Industry Quantity ~ Market v:flu‘e % to Net Assets 7 IIT&'FS Energy Development Company INE938L08023 | CARE A 10 1,044.05 12.79%
(X Lakhs) Limited**
KKR India Financial Services Private
EQUITY & EQUITY RELATED 8 Limited** INE321N07020 | CRISIL AA 9 1,025.84 12.57%
Listed / awaiting listing on the stock exchanges Total 2,069.89 25.36%
1 K.P.R. Mill Limited INE930HO01015 Textile Products 516,048 4,294.29 6.53%
2 HDFC Bank Limited INE040A01026 Banks 395,996 4,241.71 6.45% Cash & Cash Equivalent
3 Finolex Cables Limited INE235A01022 Industrial Products 1,154,862 324747 4.94% Net Receivables/Payables (1.28) -0.02%
4 Havells India Limited INE176B01034 Consumer Durables 990,446 3,182.80 4.84% Total (1.28) -0.02%
5 IPCA Laboratories Limited INES71A01020 Pharmaceuticals 543,664 3,164.94 4.81% GRAND TOTAL 8,162.60 100.00%
6 |Sharda Cropchem Limited INE221J01015 Pesticides 1,091,559 2,565.16 3.90% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
7 Supreme Industries Limited INE195A01028 Industrial Products 311,240 2,302.09 3.50%
8 Astral Poly Technik Limited INE006101046 Industrial Products 519,268 2,138.86 3.25%
9 Mayur Uniquoters Ltd INE040D01038 Textile Products 548,994 2,124.33 3.23%
10 |APL Apollo Tubes Limited INE702C01019 Ferrous Metals 316,187 2,121.77 3.23% .
11__|NRB Bearing Limited INE349A01021 | Industrial Products 1,670,597 2,079.06 3.16% DSP BlackRock FMP - Series 195 - 36 M
e s Lo oot | 00— 00— | G it oS
inolex Industries Limite ndustrial Products s . 017 n y e pn) - Py, Toarkot v
14 [Monsanto India Limited INE274B01011 Pesticides 118.142 1959.92 2.98% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
15 |Awl Limited INE100A01010 | Chemicals 124,178 1,905.26 2.90% { Lakhs) Assets
16 [JB Chemicals & Pharmaceuticals Limited INE572A01028 Pharmaceuticals 732,959 1,828.37 2.78%
17__[Mold-Tek Packaging Limited INE§93J01029 | Industrial Products 1,273,632 1,786.27 2.12% DEBT INSTRUMENTS
18| Zensar Technologies Limited INE520A01019 | Software 187,528 1,750.29 2.66% BOND & NCD's __
19 |Gujarat Gas Limited INE844001022 | Gas 313,088 1,729.97 2.63% Listed / awaiting listing on the stock
20 |Indian Terrain Fashions Limited INE611L01021 Textile Products 1,267,935 1,693.33 2.58% exchanges — 5
21| Ashapura Intimates Fashion Limited INE428001016 | Textile Products 640,000 1,617.92 2.46% L |Dalmia Cement (Bharat) Limited** INE755K07181 | ICRAAA- 45 462.28 9.93%
22 Maiesco Limited INES98S01029 Software 254 864 1,448.90 2.20% 2 JM Financial Credlt Solutions Limited** INE651J07135 IND AA 45 455.21 9.78%
23 [Aarti Drugs Limited INE767A01016 Pharmaceuticals 284,376 1,286.09 1.96% 3 Sm'al!kindustrles Development Bank of INE556F09544 | CARE AAA 45 452.48 9.72%
24 |Techno Electric & Engineering Company Limited |[INE286K01024 Construction Project 207,535 1,130.13 1.72% India - — =
25 |Pennar Engineered Building Systems Limited INE455001019 | Ferrous Metals 644,382 1,075.15 1.64% 4 |ONGC Mangalore Petfo?he_mlc*ais Limited** |INE053T07018 | IND AAA 45 451.76 9.70 04
26__|Coromandel International Limited INE169A01031 | Fertilisers 562,896 1,071.19 1.63% 5 |PNB Housing Finance Limited INE572B09296 | CARE AA+ 45 447.70 9.61%
27 [JK Lakshmi Cement Limited INE786A01032 | Cement 307,659 1,045.12 1.59% 6 |Export-Import Bank of India** INES14E08DD7 | CRISIL AAA 41 440.27 9.45%
28 Arvind Limited INE034A01011 Textile Products 335.822 917.97 1.40% 7 Rural Electrification Corporation Limited** INE020B0O7IA8 CRISIL AAA 40 422.56 9.07%
29 [Ratnamani Metals & Tubes Limited INE703B01027 | Ferrous Metals 196,201 909.88 138% Total 3,132.26 67.26%
30 [Shivam Autotech Limited INE637H01024 Auto Ancillaries 1,819,544 880.66 1.34% .
31 [Aarti Industries Limited INE769A01020 | Chemicals 166,152 856.43 1.30% Unlisted i _
32 |Welspun Corp Limited INE191B01025 Ferrous Metals 834,325 823.48 1.25% 8 KKR I"Sf Financial Services Private INE321N07111 | CRISIL AA 4 414.15 8.89%
33 [Siyaram Silk Mills Limited INE076B01010 Textile Products 73,659 720.79 1.10% Limited .
34__|Somany Ceramics Limited INE355A01028 | Construction 176,730 690.75 1.05% Total 414.15 8.89%
35 |Surya Roshni Limited INE335A01012 Ferrous Metals 466,505 665.47 1.01%
36__|Wockhardt Limited INE049B01025 | Pharmaceuticals 58,104 565.90 0.86% MONEY MARKET INSTRUMENTS
37 _|Ashiana Housing Limited INE365D01021 __| Construction 394,716 513.72 0.78% Certificate of Deposit
38 | VRL Logistics Limited INE366101010 | Transportation 62,581 230.80 0.35% 9 |Axis Bank Limited** INE238A16H83 | CRISIL Al+ 400 373.86 8.03%
Total 64,590.19 98.23% 10 [IndusInd Bank Limited** INE095A16SA2 | CRISILAl+ 400 373.60 8.02%
11 IDBI Bank Limited** INEOO8A16M68 | CRISIL A1+ 350 328.38 7.05%
MONEY MARKET INSTRUMENTS Total 1,075.84 23.10%
39 [CBLO/Reverse Repo Investments 1,224.30 1.86%
Total 1,224.30 1.86% 12 |CBLO /Reverse Repo Investments 31.98 0.69%
Total 31.98 0.69%
Cash & Cash Equivalent _
Net Receivables/Payables (61.36) -0.09% Cash & Cash Equivalent
Total (61.36) 20.09% Net Receivables/Payables 2.28 0.06%
GRAND TOTAL 65,753.13 100.00% Total 2.28 0.06%
GRAND TOTAL 4,656.51 100.00%

Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016

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

DSP BlackRock Equity Savings Fund DSP BlackRock Dual Advantage Fund - Series 15 - 36M
Open Ended Equity Scheme Close Ended Income Scheme
Sr. No. Name of Instrument Rating/ Quantity Market value % to Net No. Name of Instrument Rating/Indus farket value
Industry ® Lakhs) Assets ( Lakhs)
DERIVATIVES
EQUITY & EQUITY RELATED 1 NIFTY 6100 Call Junl6** Index Options 102,750 1.810.87 20.92%
Listed / awaiting listing on the stock exchanges Total 1,810.87 20.92%
1 HDFC Bank Limited INE040A01026 Banks 113,693 1,217.82 7.78% — *
2 [Housing Development Finance Corporation Limited INE001A01036 | Finance 107,200 1,185.20 7.57% DEBT INSTRUMENTS
3 Infosys Limited INE009A01021 Software 72,519 883.50 5.65% BOND & NCD's
4 Grasim Industries Limited INE047A01013 Cement 22,950 882.23 5.64% Listed / awaiting listing on the stock exchanges
5 |Lupin Limited INE326A01037 | Pharmaceuticals 36,900 545.84 3.49% Cholamandalam Investment and Finance Company )
6 Cipla Limited INE059A01026 Pharmaceuticals 97,600 499.66 3.19% 2 Limited** _ . INEI2IAQ7GKY | ICRAAA 100 1,303.04 15:05%
7 Oil & Natural Gas Corporation Limited INE213A01029 | Oil 212,000 453.89 2.90% 3 'I:ata Motors Fl.nan'ce.lelted** §9O9H07A53 CRISIL AA 100 292.07 4.92%
8 |Indiabulls Housing Finance Limited INE148101020 | Finance 63,200 410.74 2.62% 4 |EID Parry India Limited** E126A07236 | CRISIL A+ 100 081.01 2.49%
9 Tata Motors Limited INE155A01022 | Auto 99016 382.80 2.45% 5 Power Grid Corporation prndla Limited** E752E07]P6 CRISIL AAA 80 ,073.38 2.40%
10| Tech Mahindra Limited TNE669C01036 | Software 64,657 307.09] 196% 6 L{i‘:;‘ft':f*?evempmem Finance Corporation INEOOIAOTLGI | CRISILAAA 70 755.96 8.73%
— - — s
11 Coal India le]ted _ INES22F01014 Minerals/Mining 98,400 287.28 1 .84? Total 550546 359%
12 |Kotak Mahindra Bank Limited INE237A01028 | Banks 39,698 270.20 1.73%
13 IDFC leltcd _ INE043D01016 Finance _ 627,000 253.62 1.62% MONEY MARKET INSTRUMENTS
14 | Aurobindo Pharma Limited INE406A01037 | Pharmaceuticals 26,600 198.14 1.27% Certificate of Deposit
15 [SRF Limited INE647A01010 Textile Products 15,060 197.05 1.26% 7 Oriental Bank of Commerce E141A16VX0 | CRISILAL+ 700 699.22 8.08%
16 |Indusind Bank Limited INE095A01012 Banks 19,061 184.43 1.18% 8 IDBI Bar}k Limited** E008A 16058 CRISILAL+ 500 490.62 5.67%
17 [Sun Pharmaceuticals Industries Limited INE044A01036 | Pharmaceuticals 22,010 180.48 1.15% 9 |Corporation Bank** E112A16JW8 | CRISILAl+ 100 98.70 1.14%
— Petroloum Total 1.288.54 14.89%
18 | Bharat Petroleum Corporation Limited INE029A01011 Products 19,516 176.48 1.13%
19 |UltraTech Cement Limited INE481GO1011 | Cement 4922 15892 1.02% B i s P S
20 [Cadila Healthcare Limited INEO10B01027 Pharmaceuticals 48,400 153.38 0.98% = =20
21 |Britannia Industries Limited INE216A01022 | Consumer Non 5,302 14244 091% Cash & Cash Equivalent
DCurables _ Net Receivables/Payables (7.15) -0.09%
P onstruction o Total (7.15) -0.09%
22 |Larsen & Toubro Limited INEO18A01030 Project 10,618 129.19 0.83% GRAND TOTAL 8657.68 00.00%
23 |Maruti Suzuki India Limited INES85B01010 | Auto 3,319 123.34 0.79% . . . . . . .
24 TICIC] Bank Limited INEO90AOT021 Banks 39565 117.30 075% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
. - Industrial N
25  |Finolex Industries Limited INE183A01016 l;;%i‘;‘[’:fal — 30,654 111.63 0.71% DSP BlackRock Dual Advantage Fund _ Series 16 _ 36M
26 |Bharat Electronics Limited INE263A01016 Goods P 7,627 93.38 0.60% Close Ended Income Scheme
27 |Bayer Cropscience Limited INE462A01022 | Pesticides 2.424 91.96 0.59% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
28 [Container Corporation of India Limited INE111A01017 | Transportation 7,153 88.94 0.57% ( Lakhs) Assets
29 | Gujarat State Petronet Limited INE246F01010 Gas 60,833 86.20 0.55%
. L Petroleum DERIVATIVES
30 |Reliance Industries Limited INE002A01018 Products 7,500 78.39 0.50% 1 NIFTY 5900 Call Jun16** Index Options 64.950 1.271.20 13.49%,
% : 0,
31 [IPCA Laboratories Limited INE571A01020 | Pharmaceuticals 13447 7828 0.50% 4 NIFLY 3800 Call Jun| b Index Options 41900 AL T
32 |Wockhardt Limited INE049B01025 | Pharmaceuticals 7,412 72.19 0.46% = *
33 |Bosch Limited INE323A01026 | Auto Ancillaries 347 72.12 0.46% DEBT INSTRUMENTS
] . Non - Ferrous o BOND & NCD's
34  |Hindalco Industries Limited INE038A01020 Metals 68,726 60.44 0.39% Listed / awaiting Tisting on the stock cxchanaes
35 |Motherson Sumi Systems Limited INE775A01035 | Auto Ancillaries 20,392 54.33 0.35% Cholamandalam Investment and Finance Company 0
36 |Petronet LNG Limited INE347G01014 Gas 20,576 51.59 0.33% 3 Limited** INEI2IADTGKS | ICRAAA 100 1,303.04 13.83%
. L Petroleum 4 | Tata Motors Limited** INE155A08167 CARE AA+ 100 1,082.15 11.48%
37  |Hindustan Petroleum Corporation Limited INE094A01015 Products 6,464 50.92 0.33% 3 EID Parry India Limited** INE126A07236 CRISIL A+ 100 1.081.01 11.47%
] Housing Development Finance Corporation
38 |Zee Entertainment Enterprises Limited INE256A01028 EMnf:'r‘;i‘fl‘mem 12,818 49.60|  032% 6 |limroder 7 i INEQOIAOTLGI | CRISILAAA 100 1,079.94 11.46%
39 |Sharda Cropchem Limited INE221J01015 | Pesticides 19,143 4.9 029% 7 gmt"if Grid Corporation of India Limited** INE752E07JP6 | CRISILAAA 40 < ggggg < 3597%
40 | Gujarat Gas Limited INE844001022 Gas 7,993 44.17 0.28% L Ao 2220
41 |LIC Housing Finance Limited INE115A01026 Finance 7,674 37.84 0.24% MONEY MARKET INSTRUMENTS
42 | Cummins India Limited INE298A01020 | [ndustrial 4,462 3756]  024% Certificate of Deposit
_ Prodl_lcts 8 |Oriental Bank of Commerce INEI41A16VX0 | CRISILAl+ 900 899.00 9.54%
43 [Mayur Uniquoters Ltd INE040D01038 Textile Products 8,905 34.46 0.22% 9 1DBI Bank Limited** E008A16058 CRISIL A1+ 700 686.87 7.29%
44 | Coromandel International Limited INE169A01031 Fertilisers 15,038 28.62 0.18% 10 |Corporation Bank** E112A16JW8 CRISIL A1+ 350 345.45 3.67%
45 | Glenmark Pharmaceuticals Limited INE935A01035 Pharmaceuticals 3,500 27.83 0.18% 11 |IDBI Bank Limited** E008A16M50 | CRISIL AL+ 200 199.76 2.12%
. L. Textiles - Total 2,131.08 22.62%
46  [Sarla Performance Fibers Limited INE453D01025 Synthetic 36,251 22.93 0.15%
47| Credit Analysis And Rescarch Limited INE752H01013 | Finance 2372 22 0.14% 12 %ftLalO /Reverse Repo Investments gjgj 83(%’
: . 0 0
48 |Finolex Cables Limited INE235A01022 ;::;j:sal 3,539 995  0.06%
Cash & Cash Equivalent
Total 10,691.56]  68.35% Net Receivables/Payables B3.72) -0.09%
Total (8.72) -0.09%
DERIVATIVES i _ GRAND TOTAL 9,422.33 100.00%
49 |Glenmark Pharmaceuticals Limited Aprl6 Stock Futures (3,500) (27.89) -0.18% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
50 | Sun Pharmaceuticals Industries Limited Apr16 Stock Futures (6,600) (54.40) -0.35%
51 |Reliance Industries Limited Aprl6 Stock Futures (7,500) (78.78) -0.50% . .
52 |Larsen & Toubro Limited Apr16 Stock Futures (6,600) (80.80)]  -0.52% DSP BlackRock FMP Series 104 - 12M (J uly 2016 Matunty)
ST Auroinds Phams L AT Sk Fuires T Goo00 (oA 7| | G Ended Income Scheme
urobindo Pharma Limited Apr tock Futures X . -1.27% ™ » - atino - ppTyES Horlaf ve Py
55 [Tech Mahindra Limited Aprl6 Stock Futures (49.000) (234.24) 150% Sr. No. Name of Instrument Rating/Industry Quantity Md?;{:;;ij %o f\oss]\i:‘:
56 |IDFC Limited Aprl6 Stock Futures (627,000) (254.88)  -1.63% : .
57 Cogl India LimiFed Aprlé _ Stock Futures (98,400) (289.10) -1.85% DEBT INSTRUMENTS
58 [Indiabulls Housing Finance Limited Aprl6 Stock Futures (63,200) (412.85) -2.64% BOND & NCD's
59 [Oil & Natural Gas Corporation Limited Aprl6 Stock Futures (212,000) (456.86) -2.92% Listed / awaiting listing on the stock exchanges
60 | Cipla Limited Aprl6 Stock Futures (97,600) (502.74) -3.21% 1 National Housing Bank** INESS7FOSER1 CRISIL AAA 250 2,658.54 15%
61 |Lupin Limited Aprl6 Stock Futures (36.900) (54839)] __-3.50% 2 |LIC Housing Finance Limited* E115A07FM9 | CRISILAAA 250 2.656.25 74%
62 |Infosys Limited Aprl6 Stock Futures (57,500) (705.21) -4.51% 3 HDB Financia} Spwiccs Limited** E756107449 CARE AAA 250 2,655.00 13%
63 |HDFC Bank Limited Aprl6 Stock Futures (74.500) (805.27)] _ 5.15% 4 [Tata Motors Limited*™* ______ E155A08175 | CARE AAL 200 215134 S1%
64| Grasim Industries Limited Apr16 Stock Futures (22.950) (B8747)] -5.67% 3 Power Girid Corporation of India Limited** LissbonPe  HRIILAAA 20 610.07 112%
65 |Housing Development Finance Corporation Limited Aprl6 Stock Futures (107.200) I3 7.62% 6 HDFC Bank Limited** £097T08667 [ ICRAAAA 30 605.63 1.10%
5 i Ip D : L2 225 7__|Bajaj Finance Limited** E296A07BN4 | CRISIL AA+ 50 593.26 7.04%
Total (6:835.14)| -43.69% Housing Development Finance Corporation
8 Limited** INEOO1AO7KY6 CRISIL AAA 93 1,014.60 4.48%
DEBT INSTRUMENTS 9 [Power Finance Corporation Limited** INEI34E08DPS__| CRISILAAA 50 538.06 2.38%
BOND & NCD's Total 16.482.75 72.85%
Listed / awaiting listing on the stock exchanges
66 |Power Grid Corporation of India Limited** INE752E07JT8 CRISILAAA 80 1,113.66 7.12% MONEY MARKET INSTRUMENTS
67 _|Rural Electrification Corporation Limited** INE020B07IA8 | CRISIL AAA 100 1,056.41 6.75% Certificate of Deposit _
68 |National Bank for Agriculture and Rural Development** INE261F08444 | CRISILAAA 100 1,016.22 6.49% 0 [Kotak Mahindra Bank Limited** E237A16N94 | CRISIL A1+ 2,200 2,148 33 9.49%
Total 318620 2036% 1~ [ICICI Bank Limited** E090AT64A7 | CRISILAL+ 2.005 97871 8.74%
> 2 DBI Bank Limited** E008A 16066 CRISILAL+ 2,025 9717.53 8.74%
MONEY MARKET INSTRUMENTS Total 6,104.57 2657%
69 |CBLO /Reverse Repo Investments 3,722.86 23.79%% 13 |CBLO/ Reverse Repo Investments 38.97 0.17%
Total 3,722.86 23.79% Total 38.97 0.17%
Fixed Deposit (Placed as Margin) Cash & Qash Equivalent
70 [IndusInd Bank Limited 28 Jun 2016 (Duration - 97 Days) Unrated 500.97 3.20% ?ett Il{ecewables/Payables T.g? (;]((])11‘!')/%)
71  |HDFC Bank Limited 22 Jun 2016 (Duration - 91 D: Unrated 500.86 3.209 W L e
ank Limite un (Duration ays) nrate OA) G D TOTAL ey T00.00%
Total 1,001.83 6.40% RA!
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
Cash & Cash Equivalent
cash Margin e DSP BlackRock FMP - Series 105 - 12M (Maturity Date 04-Aug-2016)
Net Receivables/Payables (3,882.67)[  -24.85% g
Total (2,952.08)[ -18.90% Close Ended Income Scheme
GRAND TOTAL 15,650.46] 100.00% Sr. No. Name of Instrument Rating/Indus Quantity Market value % to Net
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes R Lakhs) Assets
acerued interest DEBT INSTRUMENTS
BOND & NCD's
DSP BlackRock Dual Advantage Fund - Series 11 - 36M (Maturity Date 4-Apr-201 Listed / awaiting ising on he stock exchanges
Cl(ie Ended‘incon(l)ecSchemlel d ge u d Se es 36 ( u y ¢ p 0 6) 1 Kotak Mahindra Prime Limited** INE916DATEX8 | CRISILAAA 170 1,797.21 12.63%
National Bank for Agriculture and Rural
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 2 Development** INE261FO9HNO CRISIL AAA 150 1,619.98 11.38%
(X Lakhs) Assets 3 Power Grid Corporation of India Limited** E752E07]P6 CRISILAAA 20 610.07 31%
4 National Housing Bank** ESS7FO8ER1 CRISIL AAA 50 595.12 21%
MONEY MARKETINSTR 5__[LIC Housing Finance Limited™ ELISA07FM9 | CRISIL AAA 50 593.75 20%
Cegifl te of Deposit POTONED 6 Tata Motors Limited* E155A08175 CARE AA+ 07 150.97 8.09%
cate of *:p()sl ~ 7 Bajaj Finance Limited** E296A07BN4 | CRISIL AA+ 00 062.17 7.46%
1 [AndhraBank INE434A16MQ2 | CARE Al+ 700 699.51 9.32% Total 1042027 T398%
2 Punjab & Sind Bank** INE608A16LPS ICRAAL+ 700 699.37 9.31%
3 [BankofMaharast INE457A16HG4 | CRISILAI+ 700 699.27 9.31% MONﬁEY M/?IBKET.INSTRUMENTS
4 Oriental Bank of C INE141A16VX0 [ CRISILA1+ 700 699.22 9.319 Certificate of Deposit
OB NEOOSAL6L02 T CRISIL ALY S0 900 c 65,;’ 8§ [Kotak Mahindra Bank Limitcd™ F237A16N04 | CRISILALT 1300 126947 800%
L : 2 9 [ICICI Bank Limited** E090AT64A7 | CRISILAI+ L175 1,148.14 8.07%
Total 3,296.84 43.90% 10__|IDBI Bank Limited** E008A16K86 | CRISILAT+ 900 877.86 6.17%
DBI Bank Limited** E008A 16066 CRISIL AL+ 500 488.28 3.43%
6 |CBLO/Reverse Repo Investments 4,084.35 54.40% Total 3.783.75 26.59%
Total 4,084.35 54.40%
: > > 12 [CBLO/Reverse Repo Investments 20.99 0.15%
Cash & Cash Eqivalent Total 20.99 0.15%
uivalent
Cash Margin 128.83 1.72% Cash & Cash Equivalent
Net Receivables/Payables (1.42) -0.02% Net Receivables/Payables ( ggg) 03)22:/%
Total 127.41 1.70% Total (0.90) 0.02%
NI I 750860 YT GRAND TOTAL 14233.11 100.00%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
: : DSP BlackRock Dual Advantage Fund - Series 14 - 33M (Maturity Date 3-May-2016)
DSP BlackRock Dual Advantage Fund - Series 13 - 35M (Maturity Date 4-Apr-2016) Close Ended Income Scheme
Close Ended Income Scheme : ; e Trnc n n y
Sr. No. Name of Instrument Rating/Industry Quantity Market value
Sr. No. Name of Instrument Rating/Industry Quantity Marl%'et value % to Net Assets ° ® Lakhs)
(< Lakhs)
DERIVATIVES
MONEY MARKET INSTRUMENTS 1 I;gf;l;Y 7800 Call ADT16 Index Ontions 69,300 g:gj 11.5566:?1
Certificate of Deposit * =070
1 Andhra Bank** INE434A16MQ2 | CARE Al+ 500 499.65 9.47% MONEY MARKET INSTRUMENTS
2 Punjab & Sind Bank** INE608A16LPS ICRAAL+ 500 499.55 9.47% Certificate of Deposit
3 |Bank of Maharashtra INE457A16HG4 | CRISIL A1+ 500 499.48 9.47% 2 |Oriental Bank of Commerce INE141A16VX0 | CRISIL Al+ 500 499.44 9.25%
4 |IDBI Bank Limited INEQOSA16L02 | CRISILAI+ 500 499.47 9.47% i EDBI Batr_lk Illsmﬂlfg:* 3‘1)(1)52 21\1’30 gi S ~2 B 288 jgggg g%g";
- my orporation Ban E SIL . .20%
5 Oriental Bank of Commerce INE141A16VX0 [ CRISILA1+ 500 - 199.44 - 9.4704 3 Andhra Bank** INE434A [6MO2 | CARE AL+ 500 9986 370%
Total 49759 7.35% 6 [Punjab & Sind Bank** EGOSAIGLP5 | ICRAAIT 200 99.82 3.70%
7 Bank of Maharashtra E457A16HG4 | CRISIL A1+ 200 99.79 3.70%
6 CBLO / Reverse Repo Investments 2,688.25 50.95% Total 2,094.80 38.80%
Total 2,688.25 50.95%
8 CBLO / Reverse Repo Investments 3,119.97 57.81%
Cash & Cash Equivalent Total 3,119.97 57.81%
Cash Margin 91.51 1.73% Cash & Cash Equivalent
Net Receivables/Payables (1.55) -0.03% Cash Margin 97.79 1.82%
Total 89.96 1.70% Net Receivables/Payables 0.33 0.01%
RAND TOTAL 275.! 100.00% Total 98.12 1.83%
Not -1*(:1\1 T dod/Th' ly Traded i d ith SEBI Regulations 2 Market value includ d interest — T GRAND TOTAL e 100.00%
otes : on frade 1y traced in accordance wi cguiations 2 Market value includes accrued mieres Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

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

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock Strategic Bond Fund

Open Ended Income Scheme

DSP BlackRock Dual Advantage Fund - Series 17 - 35M (Cont'd)

Close Ended Income Scheme

St. No. Nz alue % to Ne
DEBT INSTRUMENTS
BOND & NCD's
DEBT INSTRUMENTS Listed / awaiting listing on the stock exchanges
BOND & NCD's 3 Housing Development Finance Corporation Limited** INEOOIA07GX6 | CRISIL AAA 60 946.64 16.85%
Listed / awaiting listing on the stock exchanges 4 [Aditya Birla Fashion and Retail Limited** INE647008016 | ICRAAA 60 649.67 11.56%
Reliance Gas Transportation Infrastructure 5 Power Finance Corporation Limited** INE134E08FV1 CRISILAAA 60 638.25 11.36%
1 Limited** INE657108017 CRISILAAA 1,150 12,679.78 4.32% 6 Cholamandalam Investment and Finance Company Limited** |INE121A07GY0 | ICRAAA 50 540.25 .61%
7 [Power Grid Corporation of India Limited™ E752E07LRS | CRISILAAA 550 62444 2.3% T Dr Bans Limect INEQ92T08766 1 ICRAAAA 45 e e
3 HDB Financial Services Limited** E756107670 CARE AAA 300 3.117.6 1.06% 0t — S
4 Reliance Jio Infocomm Limite E110L08060 CRISIL AAA 250 2,583.0 0.88%
5 Power Grid Corporation of India Limited** INE752E07MD6 | CRISIL AAA 00 092.94 0.37% gOtl?IﬂEYtM?]]l)KET.:NSTRUMENTS
6__[Power Grid Corporation of India Limited** INE752E07TMC8 | CRISILAAA 00 091.23 037% T Caento Bk of G NETATATeVY0 | CRISICATE =50 1994 %
7 Power Grid Corporation of India Limited** E752E07MB0 CRISILAAA 00 088.80 0.37% 9 IDBI Bank Limited™* INEOOSAT6MS50 CRISILALY 300 299A63 5'330/0
8 ower Grid Corporation of India Limited** E752E07TMA2 | CRISIL AAA 00 085.45 0.37% 10 [Corporation Bank** INEIL2AT6)WS | CRISIL AL+ 30 19.35 0A88°/0
9 Power Grid Corporation of India Limited** E752E07LZ1 CRISILAAA 00 083.36 0.37% Tof:l 848'42 15 '100/"
0 |East-North Interconnection Company Limited**  [INE556S07319 CRISIL AAA(SO) 100 1,023.67 0.35% = 22220
1 |East-North Interconnection Company Limited**  |INE556S07277 CRISIL AAA(SO) 100 1,023.44 0.35% 5
2 [GAIL (India) Limited** INEI129A07222 | CARE AAA 50 506.56 0.17% B Reverns Repo I estments £ (L
Total 32,620.37 1L.11% * e
Unlisted Cash & Cash Equivalent
: N 0,
13 |KKR India Financial Services Private Limited™ |[INE32IN07120 | CRISILAA 20 2.075.14 0.71% Rt Recelvables Pavables gﬁg; T
Total 207514 0.71% GRAND TOTAL 561888 100.00%
CENTRAL GOVERNMENT SECURITIES Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
4 [8.15% GOI 24112026 IN0020140060 SOV 50,000,000 52,753.02 7.96%
5 17.88% GOI 19032030 IN0020150028 SOV 50,000,000 50,329.43 7.13%
6 17.59% GOI 20032029 0020150069 [ SOV 50,500,000 50.188.12 7.08% DSP BlackRock FMP - Series 109 - 12M (Maturity Date 18-Aug-2016)
7 17.68% GOI 15122023 0020150010 SOV 9.500,000 9.979.98 6.80% Close Ended Income Scheme
8 17.35% GOI 22062024 0020090034 SOV 9,742,300 9,726.46 6.71%
9 [8.83% GOI 25112023 0020130061 SOV 4,000,000 5,287.27 5.20% 3 N s - ating, — anfity Tarket vs .
20 7'59%‘: GOITi012006 0020150093 SOV 000,000 ) 3484"/2 Sr. No. Name of Instrument Rating/Industry Quantity Ma?:;;i::l; % to Net Assets
21 |8.13% GOI 22062045 IN0020150044 SOV 7,500,000 7,851.45 2.67% .
Total 227,398.15 77.39%
DEBT INSTRUMENTS
MONEY MARKET INSTRUMENTS BOND & NCD's
Corpmelr]gialkl’?pe[: — e Listed / awaiting listing on the stock exchanges
by gztvlé’l‘(‘im:;**o‘ griculture and Rura INE261F14AC8 | CRISILAl+ 3,900 19,290.75 6.57% 1 |LIC Housing Finance Limited** INEI15A07AX7 | CARE AAA 75 803.72 13.89%
23 [Rural Electrification Corporation Limited** INEQ20B14342__|IND AL+ 500 248382 0.85% 2 |Power Finance Corporation Limited** INEI34EOSGBI_| CRISIL AAA &) 19172 13.78%
Total 21,774.57 7.42% 3 Rural Electrification Corporation Limited** INE020B071X0 CRISIL AAA 75 797.54 13.78%
4 Kotak Mahindra Prime Limited** INE916DA7EX8 | CRISIL AAA 75 792.89 13.70%
0,
24 %BtLlo / Reverse Repo Investments g gggi 3333:;0 5| Tata Motors Limited** INEI55A08175 | CARE AAT 50 537.83 9.29%
ot = == 6 |Bajaj Finance Limited** INE296A07BN4 | CRISIL AA+ 50 531.09 9.18%
Cash & Cash Equivalent Total 4,260.79 73.62%
Net Receivables/Payables 86.82 0.03%
Total 86.82 0.03% MONEY MARKET INSTRUMENTS
GRAND TOTAL 293,778.6¢ 100.00% Certificate of Deposit
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Net Assets does not include unit activity for the last day of the month 3 Market value includes 7 IDBI Bank Limited** INE0OSA16K86 CRISILA1+ 550 536.47 9.27%
crued interest 8 Kotak Mahindra Bank Limited** INE237A16K30 CRISILA1+ 550 534.85 9.24%
9 ICICI Bank Limited** INE090A164A7 CRISILA1+ 445 434.83 7.51%
. . Total 1,506.15 26.02%
DSP BlackRock FMP - Series 107 - 12M (Maturity Date 11-Aug-2016)
Close Ended Income Scheme 10 [CBLO/Reverse Repo Investments 17.99 031%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Total 17.99 0.31%
(X Lakhs) Assets
DEBT INSTRUMENTS Cash & C'ash Ec‘|u1valent .
BOND & NCD's Net Receivables/Payables 3.36 0.05%
Listed / awaiting listing on the stock exchanges Total 3.36 0.05%
1 [National Bank for Agriculiure and Rural INE261FO9HNO | CRISIL AAA 50 539.99 10.24% GRAND TOTAL 5788.29 100.00%
2 P Grid C tion of India Limited** E752E07JP6 CRISIL AAA 40 536.6 0.18%
3 g‘v):/,: Firrianc(e)r([j)g‘r;(;?;ign Eiriqaitegﬂ £ E134E08GB1 CRISIL AAA 30 3318 0.0 Ly: Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
4 ational Housing Bank** ESSTFOS8ER1 CRISIL AAA 50 531.7 0.08%
5 Rural Electrification Corporation Limited** E020B071X0 CRISIL AAA 50 5317 0.08%
6 LIC Housing Finance Limited** E11SA07FM9 | CRISIL AAA 50 531.25 0.07% . .
7 [Kotak Mahindra Prime Limited™ E916DATEXS | CRISILAAA 50 52850 0.02% DSP BlackRock FMP - Series 110 - 12M (Maturity Date 29-Aug-2016)
8 Tata Motors Limited** E155A08175 CARE AA+ 45 484.05 9.18% Close Ended Income Scheme
9 Bajaj Finance Limited** E296A07BN4 | CRISIL AA+ 45 477.98 9.06% . n n o
Total 4,693.77 88.99%, Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
(X Lakhs)
MONEY MARKET INSTRUMENTS
Certificate of Deposit DEBT INSTRUMENTS
10 [IDBI Bank Limited** INEOOSA16K86 | CRISILAl+ 500 487.70 9.25% BOND & NCD's
11 ICICI Bank Limited** INE0O90A164A7 CRISILA1+ 75 73.29 1.39% Listed / awaiting Iisﬁng on the stock exchanges
Total 560.99 10.64% 1 [LIC Housing Finance Limited** E115A07AX7 | CAREAAA 50 535.81 2.24%
2 Power Finance Corporation Limited** E134E08GBI1 CRISIL AAA 50 531.81 2.15%
12 |CBLO/Reverse Repo Investments 16.99 0.32% 3 ural Electrification Corporation Limited** E020B07IX0 | CRISILAAA 50 531.70 2.15%
Total 16.99 0.32% 4 Bajaj Finance Limited** E296A07CB7 | ICRA AA+ 40 424.12 9.69%
o & o ol S Tata Motors Limited** E155A08175 CARE AA+ 35 376.48 8.60%
as ash Equivalent Housing Development Finance Corporation
Net Recelvables/Payables 7% 0.05% 6 |t P INEOOIAO7NAO | CRISIL AAA 30 317.63 7.26%
Total 2.68 0.05% 7 [Kotak Mahindra Prime Limited** TINE9I6DATEXS | CRISIL AAA 30 317.15 725%
GRAND TOTAL 5,274.43 100.00% Total 3,034.70 69.34%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
MONEY MARKET INSTRUMENTS
Certificate of Deposit
DSP BlackRock FMP - Series 108 - 12M (Maturity Date 18-Aug-2016) 8 Kotak Mahindra Bank Limited** E237A16K30 [ CRISILA1+ 1,025 996.76 22.77%
Close Ended Income Scheme 9 DBI Bank Limited** E008A 16K 86 CRISIL A1+ 300 292.62 6.68%
10 CICI Bank Limited** E090A164A7 CRISILA1+ 35 34.20 0.78%
Sr. No. Name of Instrument Quantity ~ Market value % to Net Total 1,323.58 30.23%
(* Lakhs) Assets
11__|CBLO/Reverse Repo Investments 14.99 0.34%
DEBT INSTRUMENTS Total 14.99 0.34%
BOND & NCD's _
Listed / awaiting listing on the stock exchanges Cash & Cash Equivalent
1 Power Finance Corporation Limited** E134E08GBI | CRISIL AAA 75 797.72 3.26% Net Receivables/Payables 4.10 0.09%
2 ural Electrification Corporation Limited** [NE020B07IX0 | CRISILAAA 75 797.54 3.25% Total 4.10 0.09%
3 [Kotak Mahindra Prime Limited** E916DA7EX8 | CRISILAAA 75 792.89 3.18% GRAND TOTAL 4.377.37 100.00%
jaj Fi imited** E: SIL X 719 . . . . . .
g l%:t: hﬁ:}?g?:iﬁéﬁéﬁf* A 3%22128;?71\;4 g; RE A[X}r+ 2(5) ggéég g;}wﬁ Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
6 Power Grid Corporation of India Limited** E752E07JP6 CRISIL AAA 40 536.69 8.92%
7 LIC Housing Finance Limited** EIISAO7EM9 | CRISIL AAA 50 531.25 8.83% . .
8 [|LIC Housing Finance Limited™* INE115A07AX7__| CARE AAA 25 267.91 4.45% DSP BlackRock FMP - Series 111 - 12M (Maturlty Date 29-Sep-2016)
Total 4.846.02 80.54% Close Ended Income Scheme
MONEY MARKET INSTRUMENTS Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
Certificate of Deposit (X Lakhs)
9 DBI Bank Limited** E008A 16K 86 CRISILA1+ 575 560.85 9.32%
10__[Kotak Mahindra Bank Limited™ E237A16K30 | CRISILALF 575 559.16 9.29% DERTINSTRUMENTS
11__[ICICI Bank Limited** INEOJ0AI64A7 | CRISILAI+ 45 43.97 0.73% BOND & NCD's
Total 1,163.98 19.34% Listed / awaiting listing on the stock exchanges
0 1 LIC Housing Finance Limited** E11SAQ7EH2 CRISIL AAA 00 067.23 3.31%
12 CBLO/Reverse Repo Investments 3.00 0.08% 2 [Rural Electrification Corporation Limited** INE020BO7IX0 | CRISILAAA 00 063.39 3.26%
Total 5.00 0.08% 3 |Bajaj Finance Limited*™* E296A07CB7 | ICRA AA+ 00 060.30 3.23%
- 4 Power Finance Corporation Limited** E134E07398 CRISILAAA 00 057.45 3.19%
Cash & Cash Equivalent _ 5 [Housing Development Finance Corporation Limited®* _[INE00TAO7NAO | CRISILAAA 70 741.13 9.24%
¥€tt lfecewables/"avables %;8 &‘; 6| Tata Motors Limited** E[55A08167 | CARE AA+ 20 216.43 2.70%
et x 0 7 Tata Motors Limited** E155A08175 CARE AA+ 13 139.84 1.74%
GRAND TOTAL 6,017.70 100.00% Total 5345.77 66.67%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
MONEY MARKET INSTRUMENTS
Certificate of Deposit
. 8 CICI Bank Limited** INE090A163C5 ICRAAIL+ 1,200 1,159.41 14.46%
DSP BlackRock FTP - Series 31 - 36M 9 [Rabobank International™* £48001605] | CRISILATT 760 713446 916%
Close Ended Income Scheme 10 [Axis Bank Limited** E238A16DS7 | CRISILAI+ 700 676.30 8.44%
. . 11 [Kotak Mahindra Bank Limited** E237A16K30 CRISILA1+ 75 72.93 0.91%
Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets Total 2.643.10 32.97%
(X Lakhs)
12 [CBLO/Reverse Repo Investments 23.98 0.30%
0,
DEBT INSTRUMENTS Total 2398 0.30%
BOND & NCD's Cash & Cash Equivalent
Listed / awaiting listing on the stock exchanges Net Receivables/Payables 3.73 0.06%
1 |Housing Development Finance Corporation Limited** INEO01AO7GX6 | CRISILAAA 90 1,419.96 20.32% (TﬁgND TOTAD 5 lzgg ; 08335“
2 |IDFC Bank Limited** INE092T08667 | ICRAAAA 100 1,070.42 15.32% . . . . . . S —
3 Power Finance Corporation Limited** INEI34E08FV1 CRISIL AAA 100 1,063.75 15.23% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
4 | Aditya Birla Fashion and Retail Limited** INE647008016 ICRAAA 80 866.23 12.40%
5 |Cholamandalam Investment and Finance Company Limited** [INE121A07GK9 | ICRAAA 50 651.52 9.33% . .
Total 507188 72.60% DSP BlackRock FMP - Series 119 -12M (Maturity Date 29-Sep-2016)
Close Ended Income Scheme
MONEY MARKET INSTRUMENTS Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets
Certificate of Deposit (X Lakhs)
6 ICICI Bank Limited** INE090A164A7 CRISILA1+ 650 635.14 9.09%
7 |IDBI Bank Limited** INEO0SA16K86 | CRISILAI+ 650 634.01 9.07% DEBT INSTRUMENTS
8 |Kotak Mahindra Bank Limited™* INE237A16K30 | CRISILAL+ 650 632.09 9.05% BOND & NCD's _
Total 1.901.24 2721% Listed / awaiting listing on the stock exchanges
e - 1 Tata Motors Limited** INE155A08167 CARE AA+ 10 108.22 12.21%
2 LIC Housing Finance Limited** INE115A07EH2 CRISILAAA 10 106.72 12.04%
9 |CBLO/Reverse Repo Investments 14.99 021% 3 |Bajaj Finance Limited** INE296A07CB7 | ICRAAA+ 10 106.03 11.96%
Total 14.99 0.21% 4 Power Finance Corporation Limited** INE134E07398 CRISIL AAA 10 105.75 11.93%
5 Toyota Financial Services India Limited** INE692Q07019 CRISIL AAA 10 105.57 11.91%
Cash & Cash Equivalent Total 532.29 60.05%
Net Receivables/Payables (1.57) -0.02%
Total (157) 0.02% E’IOEJﬁEYtM/?l:)KET.tINSTRUMENTS
RAN 5 ertificate of Deposi
@ DITOTAT 62565 00004 6 ICICI Bank Limited** INE090A163C5 ICRAAI+ 150 144.93 16.35%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 7 Rabobank International** INE480Q16051 CRISIL A1+ 75 72.48 8.18%
8 Axis Bank Limited** INE238A16D87 CRISILA1+ 75 72.46 8.17%
9 Kotak Mahindra Bank Limited** INE237A16L96 CRISILA1+ 50 48.41 5.46%
. Total 338.28 38.16%
DSP BlackRock Dual Advantage Fund - Series 17 - 35M :
Close Ended Income Scheme 10 |CBLO / Reverse Repo Investments 11.99 135%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Total 11.99 1.35%
(X Lakhs) Assets
Cash & Cash Equivalent
DERIVATIVES Net Receivables/Payables 3.82 0.44%
1 [NIFTY 5400 Call Jun16** Index Options 44,650 1,092.38 19.44% Total 3.82 0.44%
2 [NIFTY 5500 Call Junl6 Tndex Options 17,100 385.60 6.86% GRAND TOTAL 886.38 100.00%
Total 1,477.98 26.30% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
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DSP BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016

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

DSP BlackRock FMP - Series 113 - 12M (Maturity Date 29-Sep-2016) DSP BlackRock FMP - Series 118 - 12M (Maturity Date 29-Sep-2016) (Cont'd)
Close Ended Income Scheme Close Ended Income Scheme
11 |CBLO /Reverse Repo Investment 25.98 1.25%
Total 25.98 1.25%
Cash & Cash Equivalent
E (Fiﬂ) I&N ?\J];jR[}{?/[ ENTS Net Receivables/Payables 3.54 0.17%
0 e Total 3.54 0.17%
Listed / awaiting listing on the stock exchanges
T [Rural Electrification Corporation Limited** INE020B07IX0 | CRISILAAA 15 17853 13.78% Lol Sl Ll
) Housing Development Finance Corporation INEOOIAOTNAO | CRISIL AAA 45 476.44 13.72% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
Limited** ) )
3 Power Finance Corporation Limited** E134E07398 CRISIL AAA 45 475.85 13.70%
4 Tata Motors Limited** E155A08167 CARE AA+ 30 324.65 9.35% k R - 1 -
5 Bajaj Finance Limited** E296A07CB7 ICRA AA+ 30 318.09 9.16% ]C)ISPE]%dlz(lchn n?cskh]?nual Advantage Fund Serles 18 34M
6__|Toyota Financial Services India Limited** E692Q07019 | CRISIL AAA 30 316.71 9.12% 0se tnded _ncome Scneme
7 LIC Housing Finance Limited** EI1SA07TAX7 | CAREAAA 15 160.74 4.63% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
Total 2,551.01 73.46% (% Lakhs) Assets
IXIONEY MARKET‘INSTRUMENTS DERIVATIVES
Certificate of Deposit _ _ I TFTY 6000 Call Jun16** Tndex Options 40450 75223 10.77%
8 CICI Bank lelte}i L E090A163C5 ICRAAL+ 600 579.70 16.69% 2 NIFTY 5900 Call Junl6** Index Options 37.200 728.08 10.42%
9 Rabobank International** E480016051 CRISIL A1+ 285 275.42 7.93% Total 1,480.31 21.19%
10 Kotak Mahindra Bank Limited** E237A16K30 CRISILA1+ 50 48.62 1.40%
Total 903.74 26.02% DEBT INSTRUMENTS
- BOND & NCD's
11 |CBLO/Reverse Repo Investments 13.99 0.400% Listed / awaiting listing on the stock
Total 13.99 0.40% exchanges
Cash & Cash Eourvalent 3 Power Finance Corporation Limited** INE134E08FV1 [ CRISIL AAA 100 1,063.75 15.23%
sz Receiizbleg/“l,‘xa%‘;es 0 oI 4 |Tata Motors Limited** INEI55A08167 | CAREAAT 75 811.61 11.62%
.. . 0 : B B
Total 4.20 0.12% 5 ?ﬁ;‘f::f*]fevel"pmem Finance Corporation |01 A07GX6 | CRISIL AAA 50 788.87 11.29%
0,
GRAND TOTAL. - - - - - 347294 100.00% 6 EID Parry India Limited** INE126A07236 | CRISIL A+ 20 216.20 3.10%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest Total 2.880.43 41.24%
MONEY MARKET INSTRUMENTS
- 1 - 1 - - Certificate of Deposit
]C)ISPEI?‘I?SkROCSkhFMP Serles 115 IZM (Maturlty Date 29 Sep 2016) 7 Oriental Bank of Commerce E141A16VX0 | CRISIL A1+ 600 599.33 .58%
0s¢ Linded ncome Scheme 8 [Vijaya Bank** E705A16NNO | CARE AT+ 600 593.98 50%
Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets 9 |Corporation Bank** E112A16JW8 | CRISIL Al+ 600 592.20 48%
@ Lakhs) 10__[IDBI Bank Limited*™ E008AT6MS0 | CRISIL Al+ 400 399.51 5.72%
11 Punjab & Sind Bank** E608A16MD9 | ICRA A1+ 350 345.04 4.94%
DEBT INSTRUMENTS Total 2,530.06 36.22%
O 12__|CBLO/ Reverse Repo Investments 99.94 1.43%
aiting listing on the sto hanges
T [Tata Motors Limited** F1SSA08167 | CAREAAT 3 36793 3.80% Total 99.94 1.43%
2 Rural Electrification Corporation Limited** E020B071X0 CRISIL AAA 34 361.55 3.56% Cash & Cash Equi
o e = & ) quivalent
4 o & INE261F09GO0 CRISILAAA 34 359.36 13.48% Total (6.28) -0.08%
Development®® __________ GRAND TOTAL 6.984.46 100.00%
5 Toyota Financial Services India Limited** INE692Q07019 CRISILAAA 34 358.94 13.47% N N ) N ) X
6 |LIC Housing Finance Limited** INE115A07AX7 | CARE AAA 10 107.16 4.02% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
7 Eﬁq‘q‘;‘:ﬁ?eveb”mem Finance Corporation INEOOIAO7NAO | CRISIL AAA 10 105.88 3.97%
Total 202132 75.82% DSP BlackRock FTP - Series 38 - 25M
MONEY MARKET INSTRUMENTS Close Ended [ncome Scheme
Certificate of Deposit Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
ertincate or Deposit
8 [Rabobank International** E480Q16051 [ CRISILAL+ 250 241.60 9.06% ® Lakhs)
9 Axis Bank Limited** E238A16D87 CRISILA1+ 250 241.54 9.06%
10 [ICICI Bank Limited** E090A163C5 ICRAAIL+ 150 144.93 5.44% MONEY MARKET INSTRUMENTS
Total 628.07 23.56% Certificate of Deposit
> 1 Andhra Bank** INE434A16MQ2 | CAREAI+ 1,100 1,099.24 9.27%
11 %BtLlo / Reverse Repo Investments i%gg (‘.);‘9‘",//0 2 |Punjab & Sind Bank** INEGOSAI6LP5 | ICRAAIL+ 1,100 1,099.01 9.27%
ota - So 3 Bank of Maharashtra INE457A16HG4 | CRISILA1+ 1,100 1,098.85 9.26%
Cash & Cash Equivalent 4__[Oriental Bank of Commerce INEI4TIAI6VX0 | CRISILAILT 1,100 1,098.77 9.26%
Net Receivables/Payables 312 0T3% 5 |IDBIBank Limited*™* INEOOBAT6MS0 | CRISIL AL+ 1,100 1,098.65 9.26%
Total 3 0.13% 6 |HDFC Bank Limited*™ INEO40A16AQ2 | CRISILAIL+ 500 499.54 121%
GRAND TOTAL 2,665.50 100.00% 7 Axis Bank Limited INE238A16G68 ICRAAL+ 500 499.47 4.21%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest Total 6,493.53 54.74%
8 CBLO / Reverse Repo Investments 56.96 0.48%
: : Total g .48Y
DSP BlackRock FTP - Series 32 - 24M (Maturity Date 21-Sep-2016) ota 3696 0.48%
Close Ended Income Scheme Mutual Funds
Sr.No. Name of Instrument Rating/Industry Quantity Market value % to Net A: 9 |DSP BlackRock Liquidity Fund - Direct - Growth |INF740K01QL4 244.802 5.305.02 44.72%
(% Lakhs) Total 5,305.02 44.72%
DEBT INSTRUMENTS Cash & Cash Equivalent
BOND & NCD's Net Receivables/Payables 6.38 0.06%
Listed / awaiting listing on the stock exchanges Total 6.38 0.06%
1 Rural Electrification Corporation Limited** INE020B07JA6 CRISILAAA 21 221.27 9.32% GRAND TOTAL 11,861.89 100.00%
2 [LIC Housing Finance Limited** INEIISAO7EH2 | CRISILAAA 20 21345 8.99%
Housir?;%i%ﬁgfn I;Ii?li\r?ce Corporation > Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
3 Limited** INEOOIAO7NAO | CRISILAAA 4 4235 1.78%
Total 471.07 20.09% .
DSP BlackRock Dual Advantage Fund - Series 36 - 36 M
MONEY MARKET INSTRUMENTS Close Ended Income Scheme
Certificate of Deposit Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
4__[ICICI Bank Limited** INE090A163C5__ | ICRAALT 500 483.09 20.35%  Lakhs) Assets
5 Axis Bank Limited** INE238A16D87 CRISILA1+ 500 483.08 20.35%
6 Kotak Mahindra Bank Limited** INE237A16K48 CRISILA1+ 400 386.45 16.28% DERIVATIVES
7 Rabobank International** INE480Q16051 CRISILA1+ 50 48.32 2.04% 1 NIFTY 8700 Call Dec17** Index Options 82.850 790.60 8.41%
Total 1,400.94 59.02% Total 790.60 8.41%
Commercial Paper DEBT INSTRUMENTS
n n - — BOND & NCD's
8 Birla lTMT‘ Holdlnsfs Prlvalte Lln?lt?d*i* INE179J14DA2 CRISILA1+ 50 242.00 10.202% Listed/ awaiting listing on the stock exchanges
9 JM Financial Credit Solutions Limited INE651J14263 IND Al+ 50 241.52 10.18% 3 Rural Electrification Corporation Limited** E020B03815 CRISILAAA 10 13547 527%
Total 483.52 20.38% 3 |Vedanta Limited** E205A07014 [ CRISILAA- 40 417.09 5.08%
4 ower Finance Corporation Limited** INE134E08FD9 CRISIL AAA 35 382.06 4.70%
10 |CBLO /Reverse Repo Investments 11.99 0.51% S DFC Bank Limited** E092T08949 CRAAAA 00 012.67 0.77%
Total 11.99 0.51% 6 Export-Import Bank of India** E5S14E08CF4 CRAAAA 65 664.35 7.07%
7 Aditya Birla Finance Limited** E860H07896 CRA AA+ 50 548.9 5.84%
Cash & Cash Equivalent 8 [NHPC Limifed** E848E07203 | IND AAA 500 5124 5.45%
0,
Net Receivables/Payables 0.04 * 1Ll 6.972.9¢ 74.18%
Total 0.04 * Unlisted
GRAND TOTAL 2,373.56 100.00% 9 |KKR India Financial Services Private Limited** INE32IN07012 | CRISILAA 10 1,135.79 12.08%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 3 * Less than 0.01% Total 1,135.79 12.08%
MONEY MARKET INSTRUMENTS
10 [CBLO/Reverse Repo Investments 533.65 5.68%
Total 533.65 5.68%
DSP BlackRock FMP - Series 117 - 12M (Maturity Date 29-Sep-2016) T
ash & Lash Bquivale
Close Ended Income Scheme Net Reccivables/Payablos G2 035%]]
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets Total (34.12) (0.35%)
® Lakhs) GRAND TOTAL 9,398.88 100.00%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges .
1 'lHata Mot(]))rs Lllmlted*:‘F - - INE155A08167 | CAREAA+ 40 432.86 12.68% DSP BlackRock Dual Advantage Fund - Series 19 - 36 M
2 | Liager pe FIRAREE FOOROR INEOOIAONAO | CRISIL AAA 40 42350 12.41% Close Ended Income Scheme
3 Power Finance Corporation Limited** INE134E07398 CRISIL AAA 10 122.9 12.39% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net Assets
4 Toyota Financial Services India Limited** E692Q07019 CRISILAAA 40 4222 12.37% R Lakhs)
b LIC Housing Finance Limited** EI1SA07TAX7 | CARE AAA 25 267.9 7.85%
6 |Rural Electrification Corporation Limited** [NE020B07IX0 CRISIL AAA 21 2233 6.54% EQUITY & EQUITY RELATED
National Bank for Agriculture and Rural Listed / awaiting listing on the stock exchanges
7 | Development** INE261F09GO0 | CRISILAAA 16 169.11 4.96% 1__|HDFC Bank Limited INE040A01026 | Banks 20.839 2322 3.11%
8 |Bajaj Finance Limited** INE296A07CB7 _| ICRAAA+ 2 127.24 3.73% 2 [Infosys Limited £009A01021 | Software 18,204 21.78 3.09%
Total 2.489.19 72.93% 3 |Maruti Suzuki India Limited E585B01010 Auto 5,163 91.87 2.67%
4 Shree Cements Limited E070A01015 Cement 1,244 5451 2.15%
MONEY MARKET INSTRUMENTS 5 |Bharat Petroleum Corporation Limited £029A01011 Petroleum Products 11,363 02.76 43%
Certificate of Deposit 6 [Hero MotoCorp Limited E158A01026 Auto 3.467 02.13 42%
9 [ICICI Bank Limited** E090A163C5 ICRAALT 325 314.01 9.20% 7__|Cadila Healthcare Limited E010B01027 Pharmaceuticals 28,116 89.10 24%
10__|Rabobank International** E480Q16051 | CRISILAT+ 320 309.25 9.06% 8 [UltraTech Cement Limited E481GOI011 | Cement 2,663 85.98 20%
11 |Axis Bank Limited™* E238A16D87 | CRISILA L+ 300 289.85 8.49%, 9 [Sun Pharmaceuticals Industries Limited E044A01036 Pharmaceuticals 9,504 77.93 .09%
Total 913.11 26.75% 0 |Max Financial Services Limited E180A01020 Finance 20,973 72.16 01%
1 |Gujarat Pipavav Port Limited ES17F01014 Transportation 38,763 68.42 .95%
12 [CBLO/ Reverse Repo Investments 7.00 021% 2 |Tata Motors Limited E155A01022 Auto 16,149 62.43 0.87%
Total 7.00 0.21% 3 |Hindustan Petroleum Corporation Limited E094A01015 Petroleum Products 7,000 55.14 0.77%
4 |Gujarat State Petronet Limited E246F01010 Gas 37,931 53.75 0.75%
Cash & Cash Equivalent 5 |Cummins India Limited E298A01020 Industrial Products 5,500 46.30 0.64%
Net Receivables/Payables 353 0.11% 6 |Bajaj Finance Limited E296A010 Finance 650 45.01 0.63%
Total 3.53 0.11% 7___|Petronet LNG Limited E347G01014 Gas 15,853 39.75 0.55%
GRAND TOTAL 3,412.83 100.00% 8 |Torrent Pharmaceuticals Limited E685A0102 Pharmaceuticals 1,573 21.0 0.29%
o R . . . . . 9 [Max India Limited * E153001017 Finance 20,973 18.1 0.25%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 20 |Guiarat Gas Limited 344001022 Gas 3.037 16.7 0.23%
21  [Max Ventures and Industries Limited * Finance 4,194 2.05 0.03%
. . Total 1,750.26 24.37%
DSP BlackRock FMP - Series 118 - 12M (Maturity Date 29-Sep-2016) N
Close Ended Income Scheme :
BOND & NCD's
Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets Listed / awaiting listing on the stock exchanges
(& Lakhs) 22 [Power Finance Corporation Limited** INE134E07398 CRISILAAA 100 1.057.45 14.73%
23 |Housing Development Finance Corporation INEOOIAOTLU2 | ICRAAAA 100 1,050.89 14.64%
DEBT INSTRUMENTS Limited _
BOND & NCD's 24 |IDFC Bank Limited** E092T08816 | ICRAAAA 00 1,050.14 14.63%
Listed / awaiting listing on the stock exchanges 25 _[Rural Electrification Corporation Limited** E020B07THW4 | CRISIL AAA 00 1,045.86 14.57%
T |Tata Motors Limited®* INE155A08167 CARE AAT 27 20218 14.02% 26 |Fullerton India Credit Company Ltd** INE5S35H07324 ICRA AA+ 00 530.43 7.39%
H B H 27 EID Parry India Limited** E126A07236 CRISIL A+ 30 324.30 4.52%
2 E‘;‘;‘:dg*]fevel"pmem Finance Corporation INEOOIAO7NAO | CRISIL AAA 27 285.86 13.72% Total 5.059.07 T048%
3 Toyota Financial Services India Limited** £6920Q07019 CRISIL AAA 27 285.04 13.68%
4 [Power Finance Corporation Limited** EI34E07398 | CRISILAAA 26 274.94 13.20% g«ggggﬁgﬁgNSTwMENTs
121 F1 mi k3% F IS 0,
O T EV6A0TCET | ICRAAAL 18 g R 28 [ICICI Bank Limited** TNEO90AT63CS | ICRAALT 230 24154 336%
== * 29  |Rabobank International** INE480016051 CRISILA1+ 100 96.64 1.35%
0,
MONEY MARKET INSTRUMENTS Ll BRSNS L
Certificate of Deposit
6 [Rabobank International** EAS0Q16051 | CRISILALT 200 9378 9.28% e S S
7 Axis Bank Limited** E238A16D87 CRISILAT+ 200 9323 9.27% otal 97 -56%
8 Kotak Mahindra Bank Limited** [NE237A16K48 CRISILA1+ 200 93.23 9.27% Cash & Cash Eauival
9 [ICICI Bank Limited** E090A163C5 [ ICRAAIL+ 100 96.62 4.64% R %}‘};&Tﬁ‘ 1 T
10 _[IDBI Bank Limited*™ EO0BAT6K86 | CRISIL AT 50 4877 2.34% et Receivables/Payables (7.45) -0.12%
Total 725.13 34.80% Tud () SRIZE
GRAND TOTAL 7,180.03 100.00%

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

Page8



DSP BLACKROCK DSP BlackRock Mutual Fund

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

DSP BlackRock FTP Series 33 - 24M (Maturity Date 1-Dec-2016)

Close Ended Income Scheme

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock FMP - Series 144 - 12M (Maturity date 20-Feb-2017) (Cont'd)

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net No. Name of Instrument % to Net
(X Lakhs) Assets
Power Finance Corporation Limited** INE134E08FCI CRISIL AAA . 13.59%
MONEY MARKET INSTRUMENTS 5 |Tata Capital Financial Services Limited** INE306NO7EX7 | CRISIL AA+ 20 220.08 7.34%
Certificate of Deposit Total 1,863.16 62.14%
1 Rabobank International** E480016051 CRISIL A1+ 2,000 932.79 26.28%
2 Axis Bank Limited** E238A16D87 CRISILA1+ 2,000 32.30 26.28% MONEY MARKET INSTRUMENTS
3 Kotak Mahindra Bank Limited** E237A16K48 CRISILA1+ 900 35.64 24.96% Certificate of Deposit
4 CICI Bank Limited** E090A163C5 ICRAAI+ 225 83.56 16.09% 6 |IDBI Bank Limited** E008A16K29 | CRISILAI+ 275 25841 8.62%
5 DBI Bank Limited** E008A 16K86 CRISIL A1+ 375 365.77 4.97% 7 |Andhra Bank** E434A16MY6 | CARE AL+ 275 257.76 8.60%
6 Kotak Mahindra Bank Limited** E237A16K30 CRISIL A1+ 100 97.24 1.32% 8 |Export-Import Bank of India** ES14E16AL9 | CRISILAI+ 250 234.83 7.83%
& - -
Total 7.347.30 99.90% 9 g::/l:]r::)lnl?:;ifor Agriculture and Rural INE261F16173 CRISIL A+ 200 187.66 6.26%
7 |CBLO/Reverse Repo Investments 7.99 0.11% 10 [ICICI Bank Limited** INE090A 162F0 ICRAAIL+ 200 187.45 6.25%
Total 7.99 0.11% Total 1.126.11 37.56%
Cash & anh Equivalent 11 CBLO / Reverse Repo Investments 7.00 0.23%
Net Receivables/Payables (1.61) (0.01%) Total 7.00 0.23%
Total (1.61) (0.01%)
GRAND TOTAL 7,353.68 100.00% Cash & Cash Equivalent
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest I’I"]ett llleceivables/ Payables %2: 5)(?77;?)
otaj o A (]
GRAND TOTAL 2,998.91 100.00%

DSP BlackRock FMP - Series 129 - 12M (Maturity date 29-Dec-2016)

Close Ended Income Scheme
Sr. No. Name of Instrument Rating/Industry Quantity

Market value

(X Lakhs)

% to Net
Assets

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

DSP BlackRock Dual Advantage Fund - Series 35 - 36M

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
DEBT INSTRUMENTS R Lakhs
( )
BOND & NCD's
Listed / awaiting listing on the stock DERIVATIVES
exchanges 1 NIFTY 8900 Call Decl 7** Index Options 117,500 1,027.01 7.76%
1 Tata Motors Limited** E155A08167 | CARE AA+ 5 62.32 3.77% Total 1,027.01 7.76%
2 LIC Housing Finance Limited** E115A07EH2 | CRISIL AAA 5 60.08 3.58%
3 Bajaj Finance Limited** E296A07CB7 | ICRA AA+ 5 59.04 3.49% DEBT INSTRUMENTS
4 Power Finance Corporation Limited** E134E07398 | CRISIL AAA 5 58.62 3.45% BOND & NCD's
5 Rural Electrification Corporation Limited** E020B07JA6 | CRISIL AAA S 58.05 3.41% Listed / awaiting listing on the stock exchanges
Housing Development Finance Corporation o 2 ural Electrification Corporation Limited** E020B08815 CRISIL AAA 200 2,050.68 5.49%
6 |Limited** INEOOIAO7NAO | CRISIL AAA 10 105.88 8.98% 3 [IDFC Bank Limited** £092T08915 [ ICRAAAA 200 2.047.56 547%
Total 903.99 76.68% 4 ‘edanta Limited** E205A07014 CRISIL AA- 200 2,024.41 5.30%
5 SRF Limited** E647A07025 IND AA 50 521.51 .50%
MONEY MARKET INSTRUMENTS 6 HPC Limited** E848E07294 IND AAA 1,109 139.53 .61%
Certificate of Deposit 7 Bajaj Finance Limited** E296A07FF1 CRISIL AA+ 00 013.05 .65%
7 CICI Bank Limited** INE090A163C5 | ICRAAL+ 250 241.54 20.49% Housing Development Finance Corporation
8 Rabobank International** INE4800Q16051 | CRISIL A1+ 25 24.16 2.05% 8 Limited** INEQOTAOTNTO CRISIL AAA 102 4975 415%
Total 265.70 22.54% 9 |Aditya Birla Finance Limited** INE860H07896 | ICRA AA+ 50 548.9 4.15%
10 [Power Grid Corporation of India Limited** INE752E07JD2 CARE AAA 40 522.7 3.95%
9 CBLO / Reverse Repo Investments 5.00 0.42% Total 11,418.1 86.27%
Total 5.00 0.42%
_ MONEY MARKET INSTRUMENTS
Cash & Cash Equivalent 11__|CBLO/ Reverse Repo Investments 850.45 6.43%
Net Receivables/Payables 4.34 0.36% Total 850.45 6.43%
Total 4.34 0.36%
GRAND TOTAL 1,179.03 100.00% Cash & Cash Equivalent
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest Net Receivables/Payables (61.05) (0.46%)
Total (61.05) (0.46%)
GRAND TOTAL 13,234.52 100.00%

DSP BlackRock Dual Advantage Fund - Series 34 - 36M

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
DERIVATIVES
1 NIFTY 8800 Call Decl7** Index Options 35,900 327.93 4.16%
2 NIFTY 8900 Call Decl7** Index Options 36,950 322.96 4.10%
Total 650.89 8.26%
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
3 Rural Electrification Corporation Limited** E020B08815 CRISIL AAA 00 025.34 3.01%
4 DFC Bank Limited** E092T08915 ICRAAAA 00 023.78 2.99%
5 ‘edanta Limited** E205A07014 CRISIL AA- 00 0122 2.84%
6 SRF Limited** E647A07025 IND AA 90 9129 1.58%
yi Power Grid Corporation of India Limited** E752E07EZ6 CRISIL AAA 40 524.5 6.66%
8 Power Grid Corporation of India Limited** E752E07]D2 CARE AAA 40 522.7 6.63%
9 etronet LNG Limited** E347G08027 ICRA AA+ 50 521.7 6.62%
10 Export-Import Bank of India** E514E08CD9 CRISIL AAA 10 103.17 1.31%
Total 5,646.40 71.64%
Unlisted
11 |KKR India Financial Services Private Limited** [INE321N07012 CRISIL AA 10 1,135.79 14.41%
Total 1,135.79 14.41%
MONEY MARKET INSTRUMENTS
12 [CBLO/Reverse Repo Investments 470.69 5.97%
Total 470.69 5.97%
Cash & Cash Equivalent
Net Receivables/Payables (23.12) (0.28%)
Total (23.12) (0.28%)
GRAND TOTAL 7.880.65 100.00%

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)

Close Ended Income Scheme

DSP BlackRock FTP - Series 37 - 14M (Maturity Date 27-Apr-2017)

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
(X Lakhs)
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Power Finance Corporation Limited** INE134E08HJ2 CRISILAAA 75 806.00 19.58%
2 Indian Railway Finance Corporation Limited** INE053F09GG7 CRISILAAA 75 781.82 19.00%
3 Rural Electrification Corporation Limited** INE020B07111 CRISILAAA 74 751.69 18.26%
4 |Aditya Birla Finance Limited** INE860HO7AG8 | ICRA AA+ 55 597.72 14.52%
5 |Fullerton India Credit Company Ltd** INE535H07548 CARE AAA 55 597.16 14.51%
6 |LIC Housing Finance Limited** INE115A07GZ9 | CRISILAAA 30 323.14 7.85%
Total 3,857.53 93.72%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
7 IDBI Bank Limited** INEOO8A16K29 CRISILAI+ 150 140.95 3.42%
8 |Vijaya Bank** INE705A16NUS5 | CARE Al+ 75 69.91 1.70%
9 |IndusInd Bank Limited** INE095A16SA2 | CRISILAl+ 40 37.36 0.91%
Total 248.22 6.03%
10 |CBLO /Reverse Repo Investments 7.00 0.17%
Total 7.00 0.17%
Cash & Cash Equivalent
Net Receivables/Payables 3.16 0.08%
Total 3.16 0.08%
GRAND TOTAL 4,11591 100.00%

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

DSP BlackRock FMP - Series 146 - 12M (Maturity date 07-Mar-2017)

Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets Close Ended Income Scheme
(X Lakhs) Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
(X Lakhs)
DEBT INSTRUMENTS
BOND & NCD's DEBT INSTRUMENTS
Listed / awaiting listing on the stock exchanges 1101:”‘)1 /& NC.?'S TE e stock oxch
: con Limited** 0 isted / awaiting listing on the stock exchanges
1 {Power Finance Corporation Limited™® __ INEIJ4EO8HI2 | CRISILAAA % 102053 19.64% T [LIC Housing Finance Limited** FTTSA07ESY | CAREAAA 200 215007 2.77%
2 Rural Electrification Corporation Limited INE020B07111 CRISIL AAA 94 954.85 18.37% 2 Rural Electrification Corporation Limited™ E020B08658 CRISIL AAA 360 368021 33%
3 [Aditya Birla Finance Limited** INEB60HO7AGS | ICRA AA+ 70 760.73 14.64% 3 [Power Finance Corporation Limited** E134E08FC1 | CRISILAAA 360 3,666.67 29%
4 Fullerton India Credit Company Ltd** INE535H07548 CARE AAA 70 760.02 14.62% 4 ndia Infoline Housing Finance Limited** E477L07271 ICRAAA 300 3.364.40 .36%
5 Indian Railway Finance Corporation Limited** INEO53F09GG7 CRISILAAA 65 677.58 13.04% S M Financial Credit Solutions Limited** E651J07010 ICRAAA 150 1,499.48 4.62%
6 |LIC Housing Finance Limited** INE115A07GZ9 | CRISIL AAA 40 430.86 8.29% 6 |LIC Housing Finance Limited** E115A07BP1 | CRISILAAA 110 1,140.59 3.51%
7 |Indian Railway Finance Corporation Limited** _ |INE053F07769 | ICRAAAA 30 32337 6.22% 7__|Tata Global Beverages Limited** E192A07097 | ICRAAA+ 50 598.92 84%
Total 1.928.34 94.82% 8 LIC Housing Finance Limited** E115A07BV9 CRISILAAA 50 512.80 .58%
== - Total 18,613.14 57.30%
MONEY MARKET INSTRUMENTS MONEY MARKET INSTRUMENTS
Certificate of Deposit Certificate of Deposit
8 IDBI Bank Limited** INE00O8A16K29 CRISILA1+ 150 140.95 2.71% 9 DBI Bank Limited** E008A16M68 CRISILAT+ 3.200 3.002.32 9.24%
9 Vijaya Bank** INE705A16NU5 | CARE Al+ 100 9321 1.79% 0 [Kotak Mahindra Bank Limited** E237A16002 CRISILA1+ 3,200 2,990.65 9.21%
. 1 Punjab & Sind Bank** E608A16MG2 | ICRAAT+ 2,725 2,547.28 7.84%
ok + 9 jat
10 IT“dt“iI"d Bank Limited INEQAI65A2 | CRISIL Al 30 222(1); 50 5:,,?’ 2 [ICICI Bank Limited™ E090AI62F0 | ICRAALT 2,300 2.155.66 6.64%
L : L 3 [Andhra Bank** E434A16MY6 | CARE AL+ 2225 2,085.54 6.42%
T ICBIOTR " 00 X 4 [ICICI Bank Limited** E090A168F7 ICRAAI+ 700 654.29 2.01%
St IR A . 1 1
S everse Repo Investments o e 0/: 15 gzsgﬂ)eﬁn]?:rﬁli *for Agriculture and Rural INE261F16173 CRISIL A1+ 400 375,32 L16%
Total 13,811.06 42.52%
Cash & Cash Equivalent
Net Receivables/Payables 3.46 0.08% 16 CBLO / Reverse Repo Investment; 57.96 0.18%
0,
Total 3.46 0.08% Total 57.96 0.18%
GRAND TOTAL 5,196.98 100.00% Cash & Cash Equivalent
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest Net Receivables/Payables 3.76 *
Total 3.76 *
GRAND TOTAL 32.485.92 100.00%

DSP BlackRock FMP - Series 126 - 12M (Maturity date 28-Nov-2016)

Close Ended Income Scheme

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

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's

Listed / awaiting listing on the stock exchanges

1 Tata Motors Limited** INE155A08167 CARE AA+ 4 51.50 3.47%
2 Bajaj Finance Limited** E296A07CB7 ICRA AA+ 4 48.44 3.20%
3 Housing Development Finance Corporation Limited** EO0IAO7NAO | CRISIL AAA L 48.23 3.18%
4 ower Finance Corporation Limited** [NE134E07398 CRISIL AAA 4 48.04 3.17%
5 Rural Electrification Corporation Limited** E020B07JA6 CRISIL AAA 4 47.5 3.12%
6 Toyota Financial Services India Limited** E692Q07019 CRISIL AAA 9 95.0 8.45%
Total 838.73 74.59%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
7 CICI Bank Limited** INE090A163C5 ICRAAI+ 250 241.54 21.48%
8 Rabobank International** INE480016051 CRISIL A1+ 35 33.82 3.01%
Total 275.36 24.49%
9 CBLO / Reverse Repo Investment 6.00 0.53%
Total 6.00 0.53%
Cash & Cash Equivalent
Net Receivables/Payables 4.25 0.39%
Total 4.25 0.39%
GRAND TOTAL 1,124.34 100.00%

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

DSP BlackRock FMP - Series 144 - 12M (Maturity date 20-Feb-2017)

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity ~ Market value % to Net Assets
 Lakhs)
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 LIC Housing Finance Limited** E115A07BP1 CRISIL AAA 40 414.76 3.83%
2 Bajaj Finance Limited** E296A07955 ICRA AA+ 40 412.00 3.74%
3 Rural Electrification Corporation Limited** E020B08658 CRISIL AAA 40 408.91 3.64%

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

Close Ended Income Scheme

Sr. No. Name of Instrument S Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Indian Railway Finance Corporation Limited** INE053F07769 ICRAAAA 90 970.10 19.02%
2 Power Finance Corporation Limited** INE134E08HJ2 CRISILAAA 90 967.19 18.96%
3 India Infoline Housing Finance Limited** INE477L07321 ICRAAA 70 770.17 15.10%
4 Kotak Mahindra Prime Limited** INE916DA7GS3 | CRISILAAA 70 761.02 14.92%
5 Rural Electrification Corporation Limited** INE020B07II1 CRISILAAA 50 507.90 9.96%
6 |LIC Housing Finance Limited** INE115A07GZ9 | CRISILAAA 40 430.86 8.45%
Total 4,407.24 86.41%
Unlisted
7 [Mahindra Vehicle Manufacturers Limited** INE244N07016 ICRAAAA 34 383.94 7.53%
Total 383.94 7.53%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
8 |IDBI Bank Limited** INE008A16K29 CRISILAI+ 200 187.94 3.68%
National Bank for Agriculture and Rural
9 INE261F16173 CRISIL A1+ 50 46.92 0.92%
Development®*
10 |Vijaya Bank** INE705A16NU5 | CARE Al+ 50 46.61 0.91%
11 |IndusInd Bank Limited** INE095A16SA2 | CRISILAl+ 20 18.68 0.37%
Total 300.15 5.88%
12 |CBLO/Reverse Repo Investments 7.00 0.14%
Total 7.00 0.14%
Cash & Cash Equivalent
Net Receivables/Payables 237 0.04%
Total 2.37 0.04%
GRAND TOTAL 5,100.70 100.00%

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

DSP BlackRock FMP - Series 148 - 12M (Maturity Date 07-Mar-2017)

Close Ended Income Scheme

DSP BLACKROCK DSP BlackRock Mutual Fund

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

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016
(Pursuant to Regulation S9A of Securities and Exchange Board of India (Mutual Funds) Regulations, 1996 )

DSP BlackRock FMP - Series 152 - 12.5M (Maturity Date 11-Apr-2017) (Cont'd)

Close Ended Income Scheme

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

No. Name of Instrument Rating/Ind % to Net No. Name of Instrument
ggng)lg %TCRDIJ MENTS MONEY MARKET INSTRUMENTS
s - -
Listed / awaiting listing on the stock exchanges Cgrtlﬂcate o*f*Deposn >
T |LIC Housing Finance Limited** ELISAO7EH2 | CRISILAAA 10 106.72 13.30% 9 I\\"'Ja_ya Blfgk e — INE70SAI6NUS | CARE Al+ 200 186.43 149%
2 [Bajaj Finance Limited** E296A07955 | ICRAAAT 10 103.00 12.84% ational Bank for Agriculture and Rura RISILAL+ 46.92 y
3 M Financial Credit Solutions Limited** E651J07010 ICRAAA 8 79.97 9.97% 10 Development** INE261F16173 CRIS 0 6.9 0.38%
Total 289.69 36.11% 11 |IndusInd Bank Limited** INE095A16SA2 CRISILAL+ 20 18.68 0.15%
Total 252.03 2.02%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
4__[IDBI Bank Limited** INEOOBAT6K29 | CRISILAI+ 75 70.48 8.79% 12 |CBLO/Reverse Repo Investments 14.99 0.12%
S Export-Import Bank of India** INESI4E16AL9 CRISILA1+ 75 70.45 8.78% Total 14.99 0.12%
ational Bank for Agriculture and Rural
+ 75 70.37 8.779
6 Development** INE261F16173 CRISILAL & Cash & Cash Equivalent
7 Canara Bank** E476A16QW2 | CRISILA1+ 75 70.15 75% Net Receivables/Payables 231 0.03%
8 Punjab & Sind Bank** E608A16MG2 | ICRAAL+ 75 70.11 .74% Total 231 0.03%
9 Axis Bank Limited** E238A16H83 CRISILAT+ 75 70.10 .74% - .
10 |Indusind Bank Limited™* E09SAT6SA2 | CRISILAIT 75 70.05 3% GRAND TOTAL 12,507.49 100.00%
Total 491.71 61.30% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
11 CBLO / Reverse Repo Investments 16.99 2.12%
Total 16.99 2.12% . .
: DSP BlackRock FMP - Series 153 - 12M (Maturity Date 27-Mar-2017)
Cash & Cash Equivalent Close Ended Income Scheme
Ii\l::all{ecelvables/Pavables g;g (? :77://“ Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
. of 0 e
GRAND TOTAL 802.14 100.00%  Lakhs) Assets
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
DSP BlackRock FMP - Series 149 - 12M (Maturity Date 20-Mar.2017) 1 [Kotak Mahindra Investments Limited** INE975F07EA3 [ CRISIL AAA 27 294.31 13.76%
Close Ended Income Scheme 2 LIC Housing Finance Limited** INE115A07EH2 CRISIL AAA 25 266.81 12.47%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 3 |IM Financial Credit Solutions Limited** INEG651107010 ICRAAA 25 249.91 11'68:%
@ Lakhs) Assets Total 811.03 37.91%
DEBT INSTRUMENTS MONEY MARKET INSTRUMENTS
]iON]()ifL NCD's l - — Certificate of Deposit
isted / awaiting listing on the stock exchanges tad LA+ 200 187.94 3.79%
T [Rural Electrification Corporation Limited™* E020B071B6 | CRISILAAA 450 139462 16.62% 2 ;DBII??"" Litm};‘edk AT %Eg?ﬁégﬁg gg:m e 20 756 7o
2__|LIC Housing Finance Limited** E115A07BZ0__| CRISILAAA 300 3,065.94 11.09% XPOTL-MPOTt ANk o1 ncia : qal
3__[India Infoline Housing Finance Limited*™* E477L07271 | ICRAAA 200 224293 8.11% ¢ |National Bank for Agriculture and Rural INE261F16173 | CRISIL Al+ 200 187.66 8.77%
4 |Bajaj Finance Limited** E296A07955 [ICRAAA+ 200 2.060.02 7.45% Development**
S LIC Housing Finance Limited** E115A07ES9 CARE AAA 50 1,556.28 5.63% 7 Canara Bank** INE476A16QW2 | CRISIL A1+ 200 187.08 8.75%
6 Bajaj Finance Limited** E296A07CB7 ICRAAA+ 00 1,060.30 3.84% 8 Axis Bank Limited** INE238A16H83 CRISILA1+ 200 186.93 8.74%
ikl IR B2 9 |Indusind Bank Limited** INE095A16SA2 | CRISILAI+ 200 186.80 8.73%
MONEY MARKET INSTRUMENTS 10 | Vijaya Bank** INE705A16NU5 | CAREAl+ 200 186.43 8.72:%)
Certificate of Deposit Total 1,310.70 61.28%
7 Export-Import Bank of India** ESI4E16AL9 CRISILA1+ 2,700 2,536.17 9.18%
8 unjab & Sind Bank** E608A1I6MG2 | ICRAAIL+ 2,700 2,52391 9.13% 11 CBLO / Reverse Repo Investments 13.99 0.65%
9 [ICICI Bank Limited*™ E090A168F7 | ICRA AL+ 2.700 2,523.69 13% Total 13.99 0.65%
10 DBI Bank Limited** E008A16M68 | CRISIL AL+ 2,500 2,345.56 49%
11 |Andhra Bank** E434A16MX8 | CAREAIL+ 2,500 2,337.36 .46% Cash & Cash Equivalent
National Bank for Agriculture and Rural as ash tquivalen
12 | Development* ¢ INE261F16173 | CRISILAL+ 575 539.52 1.95% Net Receivables/Payables VR 016%
13 |IDBI Bank Limited** INE0O8A16K29 CRISILA1+ 200 187.94 0.68% Total 3.43 0.16%
Total 12,994.15 47.02% GRAND TOTAL 2,139.15 100.00%
14 |CBLO/ Reverse Repo Investments 63.96 0.23% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
Total 63.96 0.23%
Cash & Cash Equivalent DSP BlackRock FTP - Series 44 - 36M
Net Receivables/Payables 32 0.01%
Total 3.2 0.01% Close Ended Income Scheme
GRAND TOTAL 27,641.4 100.00% Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest (X Lakhs) Assets
DEBT INSTRUMENTS
DSP BlackRock FMP - Series 150 - 13M (Maturity Date 11-Apr-2017) BOND & NCD's
Close Ended Income Scheme Listed / awaiting listing on the stock exchanges
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 1 LIC HOL!SIHg Finance Ll,mlted,**, INEIISA07CM6 | CRISIL AAA 70 762.81 13.53%
& Lakhs) Assets 2 |Power Finance Corporation Limited** INE134E08FYS5 CRISIL AAA 70 755.16 13.40%
3 Shriram Transport Finance Company Limited**  |INE721A07HHO | CRISIL AA+ 70,000 754.32 13.38%
DEBT INSTRUMENTS 4 SRF Limited** INE647A07025 IND AA 70 710.04 12.60%
BQND & NQ]?'s . 5 |Toyota Financial Services India Limited** INE692Q07027 CRISIL AAA 50 532.20 9.44%
L(lis,fed/ﬁ!rvam", listing on the ?'“{‘P"Fh;;{k I R Tuy vy = AT T 6 |Hindustan Organic Chemicals Limited** INE048A08024 | ICRA AAA(SO) 50 53021 9.41%
! “urfl“é}a;txgz;:gs“ccglgggt‘;gi“fﬁnlg‘ﬁi SR RO o0 ojes] S 7 [Rural Electrification Corporation Limited™ INE020B08773 | ICRA AAA 35 374.82 6.65%
3 ndia In: :) ine Housing Finance Limited** 5477L07321 ICRA AA 110 210:27 4:7 % 8 Rural Electrification Corporation Limited** INE020B07JB4 CRISIL AAA 15 159.17 2.82%
4 Kotak Mahindra Prime Limited** INE916DA7GS3 | CRISILAAA 110 195.89 4.53% Total 4,578.73 81.23%
S LIC Housing Finance Limited** E115A07GZ9 | CRISILAAA 70 754.00 9.16%
6__|Piramal Enterprises Limited** E140A08SD7 | ICRAAA 38 41111 5.00% Tnlisted
Total 6,610.22 80.33% . — _
9 Reliance Inceptum Private Limited INE148R07010 BWR AA+(SO) 50 518.15 9.19%
Uniisted Total 518.15 9.19%
7 Mahindra Vehicle Manufacturers Limited** INE244N07016 ICRAAAA 100 1,129.24 13.72%
Total 1,129.24 13.72% MONEY MARKET INSTRUMENTS
Certificate of Deposit
Contifeaio ot Do LNSTRUMENTS 10__[IDBI Bank Limited** INEOOSAI6M6S | CRISILALF 400 37529 6.66%
% [IDBI Bank Limited™* INEOOSAI6K29 | CRISILAT+ 250 234.92 2.85% 11 [IDBI Bank Limited** INE008A16K29 | CRISILAl+ 100 93.97 1.67%
9 Vijaya Bank** INE705A16NUS | CAREA1+ 125 116.52 1.42% 12 [Indusind Bank Limited** INE095A16SA2 CRISILA1+ 30 28.02 0.50%
: - =
10 National Bank for Agriculture and Rural INE261F16173 CRISIL AL+ 100 03.83 1.14% Total 497.28 8.83%
Development**
11 |Indusind Bank Limited** INE09SA16SA2 CRISIL A1+ 20 18.68 0.23% 13 |CBLO/ Reverse Repo Investments 4097 0.73%
0,
Total 463.95 5.64% Total 20.97 0.73%
12 CBLO / Reverse Repo Investments 25.98 0.32% -
Total 25.98 0.32% Cash & Cash Equivalent
Net Receivables/Payables 2.34 0.02%
Cash & Cash Equivalent Total 234 0.02%
Net Receivables/Payables 0.64 -0.01% 5
Total 0.64 0.01% GRAND TOTAL 5,637.47 100.00%
GRAND TOTAL 8,230.03 100.00% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest

DSP BlackRock FMP - Series 151 - 12M (Maturity Date 20-Mar-2017)

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 India Infoline Housing Finance Limited** INE477L07289 ICRAAA 500 5,577.96 12.19%
2 Indiabulls Housing Finance Limited** INE148107BNO CARE AAA 500 5,485.85 11.99%
3 Kotak Mahindra Investments Limited** INE975F07DZ2 CRISIL AAA 300 3,276.17 7.16%
4 Kotak Mahindra Investments Limited** INE975F07EA3 CRISIL AAA 300 3,270.06 7.15%
5 Rural Electrification Corporation Limited** INE020B071B6 CRISILAAA 300 3,063.08 6.70%
Total 20,673.12 45.19%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
6 |Export-Import Bank of India** INE5S14E16AL9 CRISIL A1+ 4,500 4226.95 9.24%
7 |Punjab & Sind Bank** INE608A16MG2 | ICRA AL+ 4,500 4,206.51 9.20%
8 | Axis Bank Limited** INE238A16H83 CRISIL A1+ 4,500 4,205.97 9.19%
9 |ICICI Bank Limited** INE090A168F7 ICRAAI+ 4,100 3,832.27 8.38%
10 |IDBI Bank Limited** INEOO8A16K29 CRISILAI+ 2,500 2,349.20 5.14%
11 Corporation Bank** INE112A16JK3 CRISILAI+ 2,500 2,340.00 5.12%
12 [IDBI Bank Limited** INEO08A16M68 | CRISIL Al+ 2,000 1,876.45 4.10%
13 [Kotak Mahindra Bank Limited** INE237A16002 CRISILA1+ 1,800 1,682.24 3.68%
14 [IndusInd Bank Limited** INE095A16SA2 | CRISILAI+ 375 350.25 0.77%
Total 25,069.84 54.82%
15 |CBLO/Reverse Repo Investments 9.99 0.02%
Total 9.99 0.02%
Cash & Cash Equivalent
Net Receivables/Payables (7.04) -0.03%
Total (7.04) -0.03%
GRAND TOTAL 45,745.91 100.00%

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
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Power Finance Corporation Limited** INE134E08HJ2 CRISIL AAA 130 1,397.06 19.17%
2 Rural Electrification Corporation Limited** INE020BO07II1 CRISIL AAA 130 1,320.54 18.12%
3 |Kotak Mahindra Investments Limited** INE975F07EA3 CRISIL AAA 100 1,090.02 14.95%
4 |IM Financial Credit Solutions Limited** INE651J07010 ICRAAA 95 949.67 13.03%
Total 4,757.29 65.27%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
5 |IDBI Bank Limited** INEOO8A16K29 | CRISILAI+ 700 657.71 9.02%
6 |Export-Import Bank of India** INES14E16AL9 | CRISIL AL+ 700 657.53 9.02%
7 [National Bank for Agriculture and Rural INE261F16173 | CRISILAl+ 700 656.81 9.01%
Development**
8 | Axis Bank Limited** INE238A16H83 CRISIL A1+ 450 420.60 5.77%
9 | Vijaya Bank** INE705A16NUS | CARE Al+ 125 116.52 1.60%
Total 2,509.23 34.42%
10 |CBLO/ Reverse Repo Investments 21.99 0.30%
Total 21.99 0.30%
Cash & Cash Equivalent
Net Receivables/Payables 0.53 0.01%
Total 0.53 0.01%
GRAND TOTAL 7,289.04 100.00%

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

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

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

Close Ended Income Scheme

Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net
(X Lakhs) Assets
DEBT INSTRUMENTS
BOND & NCD's

Listed / awaiting listing on the stock exchanges

1 Indian Railway Finance Corporation Limited** INE053F07769 ICRAAAA 230 2,479.13 19.82%
2 Power Finance Corporation Limited** INE134E08HJ2 CRISILAAA 200 2,149.32 17.18%
3 |Rural Electrification Corporation Limited** INE020B07111 CRISILAAA 200 2,031.60 16.24%
4 India Infoline Housing Finance Limited** INE477L07321 ICRAAA 170 1,870.42 14.95%
5 |Kotak Mahindra Prime Limited** INE916DA7GS3 | CRISIL AAA 170 1,848.20 14.78%
6 LIC Housing Finance Limited** INE115A07GZ9 CRISIL AAA 110 1,184.86 9.47%
7 |Piramal Enterprises Limited** INE140A08SD7 | ICRAAA 30 324.56 2.59%
Total 11,888.09 95.03%
Unlisted
8  [Mahindra Vehicle Manufacturers Limited** INE244N07016 ICRAAAA 31 350.07 2.80%
Total 350.07 2.80%

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
DEBT INSTRUMENTS
BOND & NCD's
Listed / awaiting listing on the stock exchanges
1 Power Finance Corporation Limited** INE134E08HJ2 CRISIL AAA 160 1,719.46 18.79%
2 Piramal Enterprises Limited** INE140A08SD7 ICRAAA 126 1,363.14 14.89%
3 |Aditya Birla Finance Limited** INE860HO7AGS | ICRAAA+ 125 1,358.45 14.84%
4 Rural Electrification Corporation Limited** INE020B07IB6 CRISIL AAA 100 1,021.03 11.15%
5 |LIC Housing Finance Limited** INE115A07GZ9 | CRISILAAA 80 861.71 9.41%
6 Indian Railway Finance Corporation Limited** INE053F09GG7 CRISILAAA 60 625.46 6.83%
7 |Rural Electrification Corporation Limited** INE020BO07II1 CRISIL AAA 60 609.48 6.66%
8  |Kotak Mahindra Investments Limited** INE975F07EA3 CRISILAAA 53 577.71 6.31%
9 [Fullerton India Credit Company Ltd** INE535H07548 CARE AAA 25 271.43 2.97%
Total 8,407.87 91.85%
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DSP BLACKROCK DSP BlackRock Mutual Fund

MUTUAL FUND

DSP BlackRock FMP - Series 161 - 12M (Maturity Date 27-Apr-2017) (Cont'd)

Close Ended Income Scheme

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

Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016

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

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

Close Ended Income Scheme

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

No. Name of Instrument Rating/Indust Market value % to Net
MONEY MARKET INSTRUMENTS R Lakn
Certificate of Deposit
10__|IDBI Bank Limited** INEOOSAI6K29 | CRISILAIT 550 51682 565% gg;{)l&N?VTCRDLfMENTS
11_|IDBI Bank Limited** INEOOSAI6M63__| CRISILAI+ 150 140.73 1.54% . DS
12 |Vijaya Bank** INE705A16NUS | CARE Al+ 50 46.61 0.51% Listed / awaiting listing on the stock exchanges
13 |Indusind Bank Limited™* INE095A 16SA2 CRISILAL+ 25 2335 0.26% 1 Power Finance Corporation Limited** INE134E08HJ2 CRISILAAA 50 537.33 19.86%
Total 72751 7.96% 2 |Rural Electrification Corporation Limited** INE020B07IB6 CRISILAAA 49 500.30 18.49%
3 Aditya Birla Finance Limited** INES60HO7AG8 | ICRA AA+ 37 402.10 14.86%
14 [CBLO/Reverse Repo Investments 16.99 0.19% 4 Piramal Enterprises Limited** INE140A08SD7 ICRAAA 37 400.29 14.80%
Total 16.99 0.19% 5 E"m“;':f*? evelopment Finance Corporation INEOOIAOTNTO | CRISIL AAA 50 269.48 9.96%
Cash & Cash Equivalent 6 |LIC Housing Finance Limited** INE115A07GZ9 | CRISILAAA 24 258.51 9.56%
Net Receivables/Payables 0.78 * Total 2,368.01 87.53%
Total 0.78 * i
GRAND TOTAL 9,153.15 100.00% Unl¥sted ‘ _
. ) . . . ) 7 |Mahindra Vehicle Manufacturers Limited** INE244N07016 ICRAAAA 20 225.85 8.35%
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 3 * Less than 0.01% o
Total 225.85 8.35%
MONEY MARKET INSTRUMENTS
Certificate of Deposit
DSP BlackRock Dual Advantage Fund - Series 29 - 40M 3 National Banl;:or Agriculture and Rural INE261F16173 CRISIL A1+ 50 46.92 1.73%
Close Ended Income Scheme Development**
. . . - r— o 9 IDBI Bank Limited** INEOO8A16M68 CRISILAL+ 50 46.91 1.73%
Sr. No. Name of Instrument Rating/Industry Quantity Mar l%et v-;!lue % to Net 10 |Indusind Bank Limited®* INE095A16SA2 CRISILA 1+ 10 934 035%
§ Lakhs) Assets Total 103.17 381%
DERIVATIVES r
1 |NIFTY 8000 Call Decl7** Index Options 113,500 1,453.14 14.17% Il gBtLlo /Reverse Repo Investments :gg (? 115«;)
Total 1,453.14 14.17% o - 270
DEBT INSTRUMENTS Cash & Cash Equivalent
BOND & NCD's Net Receivables/Payables 3.40 0.13%
Listed / awaiting listing on the stock exchanges Total 3.40 0.13%
2 |Power Finance Corporation Limited** INE134E08FY5 CRISIL AAA 140 1,510.32 14.73% GRAND TOTAL 2,705.43 100.00%
3 Sk}”mm Transporlt Financg Compapy Limited** |[INE721A07THHO | CRISIL AA+ 140,000 1,508.63 14.71% Notes : 1** Non Traded / Thinly Traded in accordance with SEBI Regulations 2. Market value includes accrued interest
4 Hindustan Organic Chemicals Limited** INE048A08024 ICRA AAA(SO) 140 1,484.59 14.48%
5 SRF Limited** INE647A07025 IND AA 140 1,420.08 13.85%
6 [Rural Ele(ftrlﬁc?tlon Corp(?ratlfil Limited** INE020B07JB4 CRISILAAA 85 901.96 &802/0 DSP BlackRock FMP - Series 163 - 12M (Maturlty Date 27_Apr_2017)
[ Topts g Serviee s Ced®—INEG92007027 | CRISIEAAY ) 57) R AT Close Ended Income Scheme
oyota Financial Services India Limite . 19% - » . . pors . TR —— o
9 Peironet LNG Limited** INE347G08027 ICRA AAL 50 177 5.09% Sr. No. Name of Instrument Rating/Industry Quantity Mar l%cltjl‘::“c %o t: N:t
Total 8,642.36 84.29% K Lakns) asscts
MONEY MARKET INSTRUMENTS DEBT INSTRUMENTS
Certificate of Deposit B(?ND & NCD LA
10 |Vijaya Bank** INE705A16NU5 | CARE A1+ 75 69.91 0.68% Listed / awaiting listing on the stock exchanges
11 |IDBI Bank Limited** INEOOSA16M68 | CRISILAl+ 50 4691 0.46% 1 Power Finance Corporation Limited** INE134E08HJ2 CRISIL AAA 27 290.16 19.58%
12 |IndusInd Bank Limited** INE095A16SA2 CRISIL A1+ 25 23.35 0.23% 2 Kotak Mahindra Investments Limited** INE975F07EA3 CRISILAAA 20 218.00 14.71%
Total 140.17 1.37% 3 Piramal Enterprises Limited** INE140A08SD7 ICRAAA 20 216.37 14.60%
4 Aditya Birla Finance Limited** INES6OHO7AG8 | ICRAAA+ 13 141.28 9.53%
13 |CBLO/ Reverse Repo Investments 58.96 0.58% 5 |LIC Housing Finance Limited** INE115A07GZ9 | CRISILAAA 13 140.03 9.45%
Total . .58 i i i
otal 58.96 0.58% 6 Ei?;istlen&g*lzevelopment Finance Corporation INEOOIAOTNTO | CRISIL AAA 10 53.00 3.64%
Cash & Cash Equivalent 7 Rural Electrification Corporation Limited** INE020BO07I11 CRISILAAA 2 20.32 1.37%
Net Receivables/Payables (41.27) (0.41%) Total 1,080.06 72.88%
Total @127) (0.41%)
GRAND TOTAL 10,253.36 100.00% Unlisted
Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest 8 |Mahindra Vehicle Manufacturers Limited** INE244N07016 ICRA AAA 15 169.39 11.43%
Total 169.39 11.43%
MONEY MARKET INSTRUMENTS
DSP BlackRock Dual Advantage Fund - Series 39 - 36M Certificate of Deposit
Close Ended Income Scheme 9 |IDBIBank Limited** INEOOBAI6M68 | CRISIL Al+ 100 93.82 6.33%
Sr. No. Name of Instrument Rating/Industry Quantity Market value % to Net 10 g:sgﬁ:&f:&ifor Agriculture and Rural INE261F16173 CRISILAT+ 75 70.37 4.75%
& Lakhs) Assets 11 |Export-Import Bank of India** INESI4EI6AL9 | CRISILAL+ 50 4697 3.17%
mi ok 0,
EQUITY & EQUITY RELATED 12 I;dtuilnd Bank Limited INE095A16SA2 CRISILA1+ 10 223.23 1‘:);;0/%)
Listed / awaiting listing on the stock ol - L0
| |HDFC Bank Limited INE040A01026 | Banks 3,863 41.38 1.70% 13 |CBLO/Reverse Repo Investments 7.99 0.54%
2 |Indusind Bank Limited INE095A01012 | Banks 4,262 4124 1.70% Total 7.99 0.54%
3 Bharat Petroleum Corporation Limited INE029A01011 | Petroleum Products 3,572 32.30 1.33%
4 |Cadila Healthcare Limited INE010B01027 | Pharmaceuticals 9,368 29.69 1.22% Cash & Cash Equivalent
5 Infosys Limited INE009A01021 | Software 2,315 28.20 1.16% Net Receivables/Payables 3.94 0.27%
6 Maruti Suzuki India Limited INE585B01010 [ Auto 752 27.95 1.15% Total 3.94 0.27%
7 Tata Consultancy Services Limited INE467B01029 | Software 1,074 27.07 1.11% GRAND TOTAL 1,481.88 100.00%
8 [Max Financial Services Limited INE180A01020 | Finance 6,849 23.56 0.97% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
9 |Cummins India Limited INE298A01020 | Industrial Products 2,481 20.89 0.86%
10 |UltraTech Cement Limited INE481G01011 | Cement 633 20.44 0.84%
11 [Britannia Industries Limited INE216A01022 | Consumer Non Durables 700 18.81 0.77% DSP BlackRock FMP - Ser]es 164 - 12M (Matur]ty Date 16-May-2017)
12 [Larsen & Toubro Limited INEO18A01030 | Construction Project 1,493 18.17 0.75% Close Ended Income Scheme
13 |Ashok Leyland Limited INE208A01029 | Auto 16,042 17.42 0.72% - , o por — Ty ——— .
14 [ Tata Motors Limited INEI155A01022 | Auto 3018 1515 0.62% Sr. No. Name of Instrument Rating/Industry Quantity Market value %o ‘t;)si\lez
15 |Sun Pharmaceuticals Industries Limited INE044A01036 | Pharmaceuticals 1,714 14.05 0.58%
16 [Shree Cements Limited INE070A01015 | Cement 110 13.66 0.56%
17_|Eicher Motors Limited INEO66A01013_| Auto 7 12.85 0.53% gEng)IN?VmDIfMENTS
18_|Reliance Industries Limited INE02A01018_| Petroleum Products 1,143 11.95 0.49% OND & NCD's __
19 |Gujarat Pipavav Port Limited INE517F01014 | Transportation 5,648 9.97 041% Listed / awaiting listing on the stock exchanges .
20 |Zee Entertainment Enterprises Limited INE256A01028 | Media & Entertainment 2,549 9.86 0.41% 1 [Power Finance Corporation Limited** _ INEI34E08HI2 | CRISILAAA s 806.00 19.91%
21 [Petronet LNG Limited INE347G01014_| Gas 3,913 9.81 0.40% ,  |Housing Development Finance Corporation INEOOIAOTNTO | CRISIL AAA 148 10767 1970%
22 |[Gujarat State Petronet Limited INE246F01010 | Gas 6,869 9.73 0.40% Limited
23 [Hero MotoCorp Limited INE158A01026 | Auto 330 9.72 0.40% 3 Rural Electrification Corporation Limited** INE020B07IB6 CRISILAAA 73 745.35 18.41%
Adani Ports and Special Economic Zone . 4 Piramal Enterprises Limited** INE140A08SD7 ICRAAA 55 595.02 14.70%
24 |Limited INE742F01042 ] Transportation 3,285 8.14 0-33% 5 |IM Financial Credit Solutions Limited** INE65107010 | ICRAAA B 319.89 7.90%
25 |SRF Limited INE647A01010 | Textile Products 602 7.88 0.32% Total 3,263.93 80.62%
26 [Torrent Pharmaceuticals Limited INE685A01028 | Pharmaceuticals 534 7.16 0.29%
27 [Gujarat Gas Limited INE844001022 | Gas 1,087 6.01 0.25% MONEY MARKET INSTRUMENTS
28 |Kaya Limited INE587G01015 | Consumer Non Durables 570 4.90 0.20% Certificate of Deposit
29 MaxIndiaLimited® ______ INE153U01017 | Finance 3,848 3.32 0.14% 6 |IDBI Bank Limited** INE008A16M68 | CRISILAl+ 400 375.29 9.27%
30 ]}”at" AR and Industries Limited Finance 769 50(])-362 200-6032 O/A’ 7 [Export-Import Bank of India** INESI4EI6AL9 | CRISILAL+ 35 305.28 7.54%
ota . . (] : .
8 ’Sjﬁjﬁn‘?j‘;‘i?r Agriculture and Rural INE261F16173 | CRISILAI+ 50 46.92 1.16%
DEBT INSTRUMENTS 9 [Indusnd Bank Limited** INE095A16SA2_| CRISILAL+ 35 2203 1.04%
BOND & NCD's Total 769.52 19.01%
Listed / awaiting listing on the stock 9 - =7
exchanges 10 [CBLO/Reverse Repo Investments 11.99 0.30%
- M .. . 0
31 i:‘;‘ffe‘;f}k BNP Paribas Home Finance INE667F07BUO | CARE AA+ 35 385.13 15.84% Total 11.99 0.30%
National Bank for Agriculture and Rural
32 Development** INE261F08519 | CRISIL AAA 35 375.56 15.45% Cash & Cash Equivalent
33 |Piramal Enterprises Limited** INE140A085]4 | ICRA AA 35 37553 15.45% Net Receivables/Payables 3.13 0.07%
34  |Export-Import Bank of India** INE514E08CF4 | ICRAAAA 35 357.73 14.72% Total 3.13 0.07%
1 0,
35 ISan?;Lindustrles Development Bank of INES56F00478 | CARE AAA 35 35425 14.57% GRAND TOTAL 4,048.57 100.00%
Total 1,848.20 76.03% Notes : 1 ** Non Traded / Thinly Traded in accordance with SEBI Regulations 2 Market value includes accrued interest
MONEY MARKET INSTRUMENTS
36 [CBLO /Reverse Repo Investments 82.95 3.41%
Total 82.95 3.41%
Cash & Cash Equivalent
Net Receivables/Payables (1.91) (0.07%)
Total (1.91) (0.07%)
GRAND TOTAL 2,430.90 100.00%

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 BLAC I(ROCI( DSP BlackR()ck Mutual Fund Half Yearly Portfolio Statement of the Schemes of DSP BlackRock Mutual Fund as on March 31, 2016

(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.

Hedging Positions through Futures as on 31 March 2016 : (Amount in Rs.)
Scheme i rchas b in maintained in < : ing assets hedged through fut

DSP BlackRock Technology.com Fund imi 349.55 61.91%
DSP BlackRock Equity Savings Fund Aurobindo Pharma Limited 745.59 745.20 100.00%
DSP BlackRock Equity Savings Fund Cipla Limited 516.10 515.10 100.00%
DSP BlackRock Equity Savings Fund Coal India Limited 293.63 293.80 100.00%
DSP BlackRock Equity Savings Fund Glenmark Pharmaceuticals Limited 777.49 796.75 100.00%
DSP BlackRock Equity Savings Fund Grasim Industries Limited 3,856.74 3,866.95 100.00%
DSP BlackRock Equity Savings Fund Housing Development Finance Corporation Limited 1,123.35 1,113.00 100.00%
DSP BlackRock Equity Savings Fund HDFC Bank Limited 1,075.02 1,080.90 65.53%
DSP BlackRock Equity Savings Fund Indiabulls Housing Finance Limited 640.11 653.25 100.00%
DSP BlackRock Equity Savings Fund IDFC Limited 39.95 40.65 100.00%
DSP BlackRock Equity Savings Fund Infosys Limited 1,214.70 1,226.45 79.29%
DSP BlackRock Equity Savings Fund Larsen & Toubro Limited 1,207.65 1,224.25 62.16%
DSP BlackRock Equity Savings Fund Lupin Limited 1,357.21 1,486.15 100.00%
DSP BlackRock Equity Savings Fund Oil & Natural Gas Corporation Limited 216.22 215.50 100.00%
DSP BlackRock Equity Savings Fund Reliance Industries Limited 1,042.34 1,050.40 100.00%
DSP BlackRock Equity Savings Fund Sun Pharmaceuticals Industries Limited Short 786.95 824.30 29.99%
DSP BlackRock Equity Savings Fund Tata Motors Limited Short 373.35 388.50 27.27%
DSP BlackRock Equity Savings Fund Tech Mahindra Limited Short 477.50 478.05 75.78%

il

For the period 01st October 2015 to 31 March 2016, following hedging transactions through futures have been squared off/expired : (Amount in Rs.)

Scheme Total Number of contracts Total Number of contracts Total Number of contracts where Total Number of contracts where  Gross Notional Value of contracts  Gross Notional Value of Net Profit/Loss value on

where futures were bought where futures were bought futures were sold (Opening futures were sold where futures were bought contracts where futures all contracts combined
(Opening Balance) Balance) were sold

“DSP BlackRock India T.I.G.E.R. Fund 49,955,750 49,032,600 (923,150)

(The Infrastructure Growth and Economic Reforms Fund)”

DSP BlackRock Opportunities Fund 42,513,896 40,993,596 (1,520,300)

DSP BlackRock Small and Mid Cap Fund 42,392,000 43,828,053 1,436,053

DSP BlackRock Technology.com Fund 69,855,660 69,235,055 (620,605)

Other than Hedging Positions through Futures as on 31 March 2016: NIL

For the period 01st October 2015 to 31 March 2016, 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 where  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 futures were sold where futures were bought where futures were sold contracts combined
balance) balance)
DSP BlackRock Opportunities Fund 189,904,293 194,282,072 4,377,779
[ DSP BlackRock Top 100 Equity Fund | - 495,318,375 515,344,696 20,026,320

Hedging Positions through Put Options as on 31 March 2016 : Nil
For the period 01st October 2015 to 31 March 2016, hedging transactions through options which have been squared off/expired : Nil

Other than Hedging Positions through Options as on 31 March 2016 : (Amount in Rs.)
Scheme Underlying Call/Put Number of Contracts  Option Price when purchased Current Option Price Total exposure through options as a percentage of net assets

DSP BlackRock Dual Advantage Fund - Series 14 - 33M (Maturity Date 3-May-2016) NIFTY CALL NIFTY 28/04/2016 7800 123.32 121.70 1.56%
DSP BlackRock Dual Advantage Fund - Series 15 - 36M NIFTY CALL NIFTY 30/06/2016 6100 1,264.93 1,762.40 20.92%
DSP BlackRock Dual Advantage Fund - Series 16 - 36M NIFTY CALL NIFTY 30/06/2016 5800 1,240.80 2,054.90 9.14%
DSP BlackRock Dual Advantage Fund - Series 16 - 36M NIFTY CALL NIFTY 30/06/2016 5900 1,200.80 1,957.20 13.49%
DSP BlackRock Dual Advantage Fund - Series 17 - 35M NIFTY CALL NIFTY 30/06/2016 5500 1,303.01 2,255.00 6.86%
DSP BlackRock Dual Advantage Fund - Series 17 - 35M NIFTY CALL NIFTY 30/06/2016 5400 1,338.10 2,446.55 19.44%
DSP BlackRock Dual Advantage Fund - Series 18 - 34M NIFTY CALL NIFTY 30/06/2016 5900 1,344.00 1,957.20 10.42%
DSP BlackRock Dual Advantage Fund - Series 18 - 34M NIFTY CALL NIFTY 30/06/2016 6000 1,296.54 1,859.65 10.77%
DSP BlackRock Dual Advantage Fund - Series 29 - 40M NIFTY CALL NIFTY 28/12/2017 8000 1,688.15 1,280.30 14.17%
DSP BlackRock Dual Advantage Fund - Series 34 - 36M NIFTY CALL NIFTY 28/12/2017 8800 1,942.82 913.45 4.16%
DSP BlackRock Dual Advantage Fund - Series 34 - 36M NIFTY CALL NIFTY 28/12/2017 8900 1,885.58 874.05 4.10%
DSP BlackRock Dual Advantage Fund - Series 35 - 36M NIFTY CALL NIFTY 28/12/2017 8900 1,951.32 874.05 7.76%
DSP BlackRock Dual Advantage Fund - Series 36 - 36M NIFTY CALL NIFTY 28/12/2017 8700 1,979.42 954.25 8.41%

For the period 01st October 2015 to 31 March 2016, following non-hedging transactions through options have been squared off/expired : (Amount in Rs.)
Scheme Underlying Call/Put Total Number of contracts entered into Gross Notional Value of contracts entered into Net Profit/Loss value on all contracts (treat premium paid as loss)

DSP BlackRock Dual Advantage Fund - Series 11 - 36M (Maturity Date 4-Apr-2016) NIFTY Call 4,658 227,877,408 92,669,007
DSP BlackRock Dual Advantage Fund - Series 13 - 35M (Maturity Date 4-Apr-2016) NIFTY Call 2,960 136,568,814 79,042,298
DSP BlackRock Dual Advantage Fund - Series 14 - 33M (Maturity Date 3-May-2016) NIFTY Call 2,986 129,970,029 91,266,463

Hedging Positions through swaps as on 31 March 2016 : 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
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