HDFC FMP 1861D March 2022 (A Close Ended Income Scheme with tenure 1861 days. A relatively High Interest Rate Risk and Relatively Low Credit Risk)

Portfolio as on 29-Feb-2024

Market/ Fair Value ~YTC (AT1/Tier
ISIN Coupon (%) Name Of the Instrument Industry+ /Rating Quantity (Rs. in Lacs.) % to NAV Yield 2bonds)

DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges

Government Securities (Central/State)
® IN000227C024 GOI STRIPS - Mat 2202277 Sovereign 1,49,50,000 12,118.04 2857 7.3148
© IN1020160439 7.61 7.61% Andhra Pradesh SDL - Mat 150227~ Sovereign 80,00,000 805118 18.98 7.4986
© IN1920160125 7.59 7.59% Kamataka SDL - Mat 290327 Sovereign 75,00,000 7,550.59 17.80 7.4725
© IN1520160194 7.59 7.59% Gujarat SDL - Mat 1502277 Sovereign 51,00,000 513239 12.10 7.4799
© IN2920210506 6.48 6.48% Rajasthan SDL- Mat 020327 Sovereign 25,00,000 2,442.94 576 7.4754
© IN0020060078 8.24 8.24% GOI MAT 150227~ Sovereign 10,00,000 1,030.78 243 7.1906
© IN2120160154 7.91 7.91% Madhya Pradesh (UDAY) SDL - Mat 220327~ Sovereign 10,00,000 1,009.67 238 7.6895
© IN1920160117 7.86 7.86% Kamataka SDL - Mat 150327 Sovereign 6,80,000 689.48 163 7.4725
© IN3120160194 7.61 7.61% Tamil Nadu SDL - Mat 150227~ Sovereign 554,000 557.95 132 7.4700
© IN3620160090 7.18 7.18% Uttarakhand SDL - Mat 110127~ Sovereign 5.00,000 497.68 117 7.4929

IN1520160178 7.14 7.14% Gujarat SDL - Mat 1101277 Sovereign 5,00,000 497.40 117 7.4747

IN000327C048 GOI STRIPS - Mat 1903277 Sovereign 5,76,000 464.42 1.09 73152

IN3320160325 7.78 7.78% Uttar Pradesh SDL Mat 010327 Sovereign 3.90,000 394.26 093 7.5033

IN1620160276 7.8 7.80 % Haryana SDL Mat 010327~ Sovereign 3,00,000 303.34 072 7.5160

IN3320160341 7.87 7.87% Uttar Pradesh SDL - Mat 1503277 Sovereign 1,52.400 154.44 036 7.5033

IN000127C018 GOI STRIPS - Mat 0201277 Sovereign 1.40,800 115.26 027 7.3114

IN2020160148 7.77 7.77% Kerala SDL - Mat 010327~ Sovereign 1,05,000 106.07 025 7.5228

IN2020160072 7.61 7.61% Kerala SDL Mat - 090826~ Sovereign 80,000 80.46 019 7.4826

IN2220160070 7.16 7.16% Maharashtra SDL - Mat 280926~ Sovereign 80,000 79.71 019 7.4495

Sub Total 41,276.06 97.31

Total 41,276.06 97.31

MONEY MARKET INSTRUMENTS

TREPS - Tri-party Repo

TREPS - Tri-party Repo 664.66 157 6.6792

Sub Total 664.66 157

Total 664.66 157

OTHERS

Net Current Assets

Net Current Assets 481.82 112

Sub Total 481.82 112

Total 481.82 112

Grand Total 42,422.54 100.00
°

Top Ten Hokings
- Industry Cassicaton s recommended by AVFI

£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Euy) as on February 2, 2026

~ Non-Traded Securies (Debt) a on February 29, 2024

#Non Sensex serps

@ tess than 0029

= YTC e Yield (0 CalI cose at securylvel oy for Adctonl Tir 1 5onds and Ter o ith 5281 crcu

Portfolio Classification by Asset Class(%)

G-Sec, G-Sec STRIPS, SDL 9731
Cash, Cash Equivalents and Net Current Assets 2.69
Portfolio Classification by Rating Class(%)
Sovereign 9731
Cash, Cash Equivalents and Net Current Assets 2.69
Notes
1) NAV History

NAVs per unit (Rs.) February 29, 2024 February 15, 2024
IDCW Option 11.0931 11.0559
1DCW Option - Direct Plan 11.1308 11.0927
Quarterly IDCW Option 10.1581 10.1239
Quarterly IDCW Option - Direct Plan 10.1615 10.1267
Growth Option 11.0931 11.0559
Growth Option - Direct Plan 11.1308 11.0927

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil
Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade o default provided for and its percentage to NAV : Nil

3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.42%

7) Macaulay Duration : 998.52 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 1076.09 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio



HDFC Charity Fund for Cancer Cure (A Close Ended Income Scheme With Tenure 1196 Days. A Relatively High Interest Rate Risk and Relatively Low Cre
Risk.)
Portfolio as on 29-Feb-2024
Market/ Fair Value ~YTC (AT1/Tier
ISIN Coupon (%) Name Of the Instrument Industry+ /Rating Quantity (Rs. in Lacs.) % to NAV Yield 2 bonds)
DEBT INSTRUMENTS
(a) Listed / awaiting listing on Stock Exchanges
Government Securities (Central/State)
o IN1520220097 7.49 7.49% Gujarat SDL Mat 280926~ Sovereign 1,00,00,000 10,039.83 5204 7.4476
® IN1020160371 7.42 7.42% Andhra Pradesh SDL Mat 091126~ Sovereign 40,00,000 4,005.88 20.76 7.4873
® IN1520160053 8.05 8.05% Gujarat SDL - Mat 150626~ Sovereign 30,00,000 3,045.65 15.79 7.4410
® IN2220160054 7.58 7.58% Maharashtra SDL MAT 240826~ Sovereign 10,00,000 1,005.54 5.21 7.4651
® IN2220160013 8.08 8.08% Maharashtra SDL - Mat 150626~ Sovereign 3,00,000 304.69 1.58 7.4513
® IN3120180127 8.72 8.72% Tamil Nadu SDL Mat 190926" Sovereign 1,94,100 200.18 1.04 7.4814
Sub Total 18,601.77 96.42
Total 18,601.77 96.42
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 211.29 110 6.6792
Sub Total 211.29 1.10
Total 211.29 1.10
OTHERS
Net Current Assets
Net Current Assets 480,07 248
Sub Total 480.07 2.48
Total 480.07 2.48
Grand Total 19,293.13 100.00
LR —
o Tace Securtes oe) s o ey 28, 524
G uessnan oo
Portfolio Classification by Asset Class(%)
96.42
Cash, Cash Equivalents and Net Current Assets 3.58
Portfolio Classification by Rating Class(%)
Sovereign 96.42
Cash, Cash Equivalents and Net Current Assets 3.58
Notes
1) NAV History
NAVSs per unit (Rs.) February 29, 2024 February 15, 2024
IDCW Option - 50% IDCW Donation Opti 10.2620 10.2226
IDCW Option - Direct Plan - 50% IDCW [ 10.2619 10.2225
IDCW Option - 75% IDCW Donation Opti 10.2620 10.2226
IDCW Option - Direct Plan - 75% IDCW [ 10.2619 10.2225

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil

Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade o default provided for and its percentage to NAV : Nil

3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.45%

7) Macaulay Duration : 831.27 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 919.95 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio



HDFC FMP 1359D September 2022 (A Close Ended Income Scheme With Tenure 1359 Days. A Relatively High Interest Rate Risk And Relatively Low Credit
Risk)

Portfolio as on 29-Feb-2024

ISIN
DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges
Government Securities (Central/State)

IN000326C024

727
807

563

Name Of the Instrument

GOI STRIPS - Mat 150326"

GOI STRIPS - Mat 160626"

GOI STRIPS - Mat 150626"

7.27% GOI MAT 080426

8.07% Tamil Nadu SDL Mat 150626~
GOI STRIPS - Mat 120326"

GOI STRIPS - Mat 190326"

7.96% Maharashtra SDL Mat 200626"
GOI STRIPS - Mat 120626"

5.63% GOI MAT 120426

IN3320160036 8.02 8.02% Uttar Pradesh SDL - Mat 250526
IN1020160025 8.09 8.09% Andhra Pradesh SDL - Mat 150626
IN3320150706 821 8.21% Uttar Pradesh SDL (UDAY) - Mat 290326"

Sub Total

Total
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo

TREPS - Tri-party Repo

Sub Total

Net Current Assets

Net Current Assets
Sub Total
Total

Grand Total

Top Ten Hokings

- Industry Cassicaton s recommended by AVFI

£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Ey) as on February 2, 2026

~ Non-Traded Securies (Debt) a on Febray 29, 2024

#Non Sensex serps

@ tess than 0029

= YTC e Yield (0 CalI cose at securylvel oy for Adctonal Tir 1 5onds and Ter

Industry+ /Rating

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

Portfolio Classification by Asset Class(%)
G-Sec, G-Sec STRIPS, SDL

Cash, Cash Equivalents and Net Current Assets
Portfolio Classification by Rating Class(%)
Sovereign

Cash, Cash Equivalents and Net Current Assets

Notes.
1) NAV History

NAVs per unit (Rs.)
IDCW Option
1DCW Option - Direct Plan
Quarterly IDCW Option
Quarterly IDCW Option - Direct Plan
Growth Option
Growth Option - Direct Plan

February 29, 2024

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil
Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade or default provided for and its percentage to NAV : Nil

3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.28%

7) Macaulay Duration : 782.21 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 794.14 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio

o ith 5281 crcu

February 15, 2024

99.30
0.70

99.30
0.70

11.0170
11.0556
10.1060
10.1101
110170
11.0556

Market/ Fair Value

Quantity (Rs. in Lacs.)
1,00,00,000 8,663.88
86,24,000 7,340.77
68,07,300 5,795.54
25,00,000 2,511.25
15,00,000 1,523.36
16,92,800 1,467.49
11,03,000 954.87
5,75,000 582.69
5,29,800 451.32
1,25,000 121.64
50,000 50.67
45,000 45.68
25,000 25.36
29,534.52

29,534.52

100.54

100.54

100.54

108.15

108.15

108.15

29,743.21

% to NAV

2013
24.68
19.49

8.44

493
321

152
0.41

015

0.09
99.30
99.30

Yield

6.6792

~YTC (AT1/Tier
2bonds)



HDFC FMP 1269D March 2023 (A Close Ended Income Scheme With Tenure 1269 Days. A Relatively High Interest Rate Risk And Relatively Low Credi

Risk)

Portfolio as on 29-Feb-2024

ISIN Coupon (%) Name Of the Instrument Industry+ /Rating Quantity
DEBT INSTRUMENTS
(a) Listed / awaiting listing on Stock Exchanges
Government Securities (Central/State)
INO00926P01S GOI STRIPS - Mat 060926" Sovereign 80,00,000
INO00926C070 GOI STRIPS - Mat 060926" Sovereign 2,78,800
IN000326C057 GOI STRIPS - Mat 120326" Sovereign 2,52,000
Sub Total

Total
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo
Sub Total

Net Current Assets

Net Current Assets
Sub Total
Total

Grand Total

Top Ten Hokings

- Industry Cassicaton s recommended by AVFI

£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Equy) as on February 2, 2026

~ Non-Traded Securies (Debt) a on Febray 29, 2024

#Non Sensex serps

@ tess than 00295

= YTC e Yield (0 CalI cose at securylvel oy for Adctonal Tir 1 5onds and Ter o ith 5281 crcu

Portfolio Classification by Asset Class(%)

G-Sec STRIPS 99.69
Cash, Cash Equivalents and Net Current Assets 031
Portfolio Classification by Rating Class(%)

Sovereign 99.69
Cash, Cash Equivalents and Net Current Assets 031

Notes
1) NAV History
NAVs per unit (Rs.) February 29, 2024 February 15, 2024

IDCW Option 10.6503 10.6178
1DCW Option - Direct Plan 10.6743 10.6407
Quarterly IDCW Option 10.1421 10.1112
Quarterly IDCW Option - Direct Plan 10.1471 10.1152
Growth Option 10.6503 10.6178
Growth Option - Direct Plan 10.6743 10.6407

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil
Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade or default provided for and its percentage to NAV : Nil

3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.3%

7) Macaulay Duration : 909.41 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 911.79 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio

Market/ Fair Value
(Rs. in Lacs.)

6,700.89
233.53
218.46

7,152.88

7,152.88

7,174.70

% to NAV

93.40
325

99.69
99.69

Yield

7.3036
7.3036
7.2877

6.6792

~YTC (AT1/Tier
2bonds)



HDFC FMP 1158D JULY 2022 (A Close Ended Income Scheme With Tenure 1158 Days. A Relatively High Interest Rate Risk and Relatively Low Credit Risk)

Portfolio as on 29-Feb-2024

ISIN Coupon (%) Name Of the Instrument
DEBT INSTRUMENTS
(a) Listed / awaiting listing on Stock Exchanges
Government Securities (Central/State)
IN2220150089 8.23 8.23% Maharashtra SDL - Mat 090925~

IN000625C078 GOI STRIPS - Mat 160625~

IN000625C052 GOI STRIPS - Mat 150625~

IN1020150067 8.24 8.24% Andhra Pradesh SDL - Mat 090925~
IN1620150079 823 8.23% Haryana SDL - Mat 090925
IN1020150042 8.31 8.31% Andhra Pradesh SDL - Mat 290725~
IN2120150031 827 8.27% Madhya Pradesh SDL - Mat 120825"
IN2920150173 8.23 8.23% RAJASTHAN SDL - Mat 090925
IN3120150062 8.21 8.21% Tamil Nadu SDL - Mat 240625~
IN1620150178 821 8.21% Haryana SDL Uday - Mat 310325~
IN1520140105 8.05 8.05% Gujarat SDL - Mat 250225
IN2120150023 836 8.36% Madhya Pradesh SDL Mat 150725"
IN3120150047 8.14 8.14% Tamil Nadu SDL MAT 270525"
IN000925C056 GOI STRIPS - Mat 120925~

IN2220150097 8.16 8.16% Maharashtra SDL Mat 230925~
IN3320150250 8.31 8.31% Uttar Pradesh SDL - Mat 290725~
IN2920150033 829 8.29% Rajasthan SDL - Mat 130525™

Sub Total

Total
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo
Sub Total

Net Current Assets

Net Current Assets
Sub Total
Total

Grand Total

Top Ten Hokings

= Industry Cuscaton as reconmended by AMFI

£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Equy) as on February 2, 2026

~ Non-Traded Securies (Debt) a on Febray 29, 2024

#Non Sensex serps

@ tess than 0029

= YTC e Yield (0 CalI cose at securylvel oy for Adctonl Tir 1 5onds and Ter

Industry+ /Rating

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

Portfolio Classification by Asset Class(%)
G-Sec STRIPS, SDL

Cash, Cash Equivalents and Net Current Assets
Portfolio Classification by Rating Class(%)
Sovereign

Cash, Cash Equivalents and Net Current Assets

Notes
1) NAV History
NAVs per unit (Rs.) February 29, 2024 February 15, 2024

IDCW Option 11.1060

1DCW Option - Direct Plan 11.1555

Quarterly IDCW Option 10.1442

Quarterly IDCW Option - Direct Plan 10.1490

Growth Option 11.1060

Growth Option - Direct Plan 11.1555

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil

Bonus History - Bonus declared during the fortnight ended February 29, 2024:

2) Total below investment grade or default provided for and its percentage to NAV : Nil

3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.37%

7) Macaulay Duration : 488.92 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 512.38 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio

o ith 5281 crcu

97.72
228

97.72
228

11.0669

Market/ Fair Value

Quantity (Rs. in Lacs.)
56,47,800 5,723.47
50,31,800 4,593.59
21,66,900 1,978.57

604,700 612.77
3,92,500 397.73
3,00,000 303.98
2,00,000 202.65
1,78,900 181.32
1,50,000 151.72
1,35,000 136.10
1,25,000 125.98
1,00,000 101.37
1,00,000 101.00
1,00,000 89.76
75,000 7595
50,000 50.66
31,200 3155
14,858.17

14,858.17

61.63

61.63

61.63

284.72

284.72

284.72

15,204.52

% to NAV

100.00

Yield

6.6792

~YTC (AT1/Tier
2bonds)



HDFC FMP 2638D February 2023 (A Close Ended Income Scheme With Tenure 2638 Days, A Relatively High Interest Rate Risk and Relatively Low Credit
Risk)

Portfolio as on 29-Feb-2024

Market/ Fair Value ~YTC (AT1/Tier
ISIN Coupon (%) Name Of the Instrument Industry+ /Rating Quantity (Rs. in Lacs.) % to NAV Yield 2bonds)

DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges

Government Securities (Central/State)

IN000330C042 GOI STRIPS - Mat 190330~ Sovereign 83,46,000 543783 38.60 7.3383

IN000929C041 GOI STRIPS - Mat 190929" Sovereign 36,26,000 2,448.95 17.38 7.3281

IN000230C028 GOI STRIPS - Mat 220230 Sovereign 30,42,000 1,992.57 1414 7.3382

GOI STRIPS - Mat 260430 Sovereign 25,47,600 1,648.04 1170 7.3362

IN0020200070 5.79 5.79% GOI MAT 110530 Sovereign 15,00,000 1,403.97 9.96 7.2076

IN000130C012 GOI STRIPS - Mat 020130 Sovereign 10,37,500 686.37 487 7.3363

INO00330C059 GOI STRIPS - Mat 120330 Sovereign 5.00,000 326.22 232 7.3384

Sub Total 13,943.95 98.97

13,943.95 98.97

ceccoce
z
8
g
8
8

Total
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo

TREPS - Tri-party Repo 119.44 085 6.6792
Sub Total 119.44 0.85
Total 119.44 0.85

Net Current Assets

Net Current Assets 26.02 0.18
Sub Total 26.02 0.18
Total 26.02 0.18

Grand Total 14,089.41 100.00

Top Ten Hokings

- Industry Cassicaton s recommended by AVFI
£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Equy) as on February 2, 2026

~ Non-Traded Securies (Debt) a on Febray 29, 2024

#Non Sensex serps

@ tes than 0029

= YTC e Yield (0 CalI cose at securylvel oy for Adcitonl Tir 1 5onds and Ter o ith 5281 crcu

Portfolio Classification by Asset Class(%)

G-Sec, G-Sec STRIPS 98.97
Cash, Cash Equivalents and Net Current Assets 1.03
Portfolio Classification by Rating Class(%)

Sovereign 98.97
Cash, Cash Equivalents and Net Current Assets 1.03

Notes.
1) NAV History
NAVs per unit (Rs.) February 29, 2024 February 15, 2024

IDCW Option 10.9370 10.9040
1DCW Option - Direct Plan NA NA
Quarterly IDCW Option 10.1980 10.1673
Quarterly IDCW Option - Direct Plan 10.2031 10.1713
Growth Option 10.9370 10.9040
Growth Option - Direct Plan 10.9657 10.9315

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil
Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade o default provided for and its percentage to NAV : Nil

3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.32%

7) Macaulay Duration : 2121.51 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 2162.32 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio



Portfolio as on 29-Feb-2024

Market/ Fair Value ~YTC (AT1/Tier
ISIN Coupon (%) Name Of the Instrument Industry+ /Rating Quantity (Rs. in Lacs.) % to NAV Yield 2 bonds)

DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges.

Government Securities (Central/State)
© IN0020210012 5.63 5.63% GOI MAT 120426 Sovereign 46,25,000 450085 92.69 71371
© IN000326C040 GOI STRIPS - Mat 190326" Sovereign 1.30,000 11254 232 7.2882
© IN0020190016 7.27 7.27% GOl MAT 080426 Sovereign 1,10,000 110.50 228 7.1543

Sub Total 4,723.89 97.29

Total 4,723.89 97.29

MONEY MARKET INSTRUMENTS

TREPS - Tri-party Repo

TREPS - Tri-party Repo 2819 0.58 6.6792

Sub Total 28.19 0.58

Total 28.19 0.58

OTHERS

Net Current Assets

Net Current Assets 103.63 213

Sub Total 103.63 213

Total 103.63 213

Grand Total 4,855.71 100.00
® Top TeaHosangs

= Industry Cuscaton as reconmended by AVFI
£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Equy) as on February 2, 2026
~ Non-Traded Securies (Debt) a on Februay 29, 2024

#Hon Sensex serps

@ tess than 01,

—vicie, Tir 1 Bonds and Tir

Portfolio Classification by Asset Class(%)

G-Sec, G-Sec STRIPS 97.29
Cash, Cash Equivalents and Net Current Assets 271
Portfolio Classification by Rating Class(%)

Sovereign 97.29
Cash, Cash Equivalents and Net Current Assets 271
Notes :

1) NAV Histor i

IDCW Option 108396 10.8006
1DCW Option - Direct Plan 10.8715 10.8313
Quarterly IDCW Option 10.2752 10.2382
Quarterly IDCW Option - Direct Plan 10.2803 10.2423
Growth Option 10,8396 10.8006
Growth Option - Direct Plan 108715 108313

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil
Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade or default provided for and its percentage to NAV : Nil
3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.14%

7) Macaulay Duration : 718.1 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 767.88 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio



Market/ Fair Value ~YTC (AT1/Tier
ISIN Coupon (%) Name Of the Instrument Industry+ /Rating Quantity (Rs. in Lacs.) % to NAV Yield 2bonds)

DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges



Portfolio as on 29-Feb-2024

1SIN Coupon (%)
DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges
Government Securities (Central/State)

1IN0020170026 6.79 6.79% GOl MAT 150527

IN3320150714 8.42 8.42% Uttar Pradesh Uday SDL - Mat 290327
1IN000227C024 GOI STRIPS - Mat 220227~

IN4520160156 7.79 7.79% Telangana SDL - Mat 010327~
IN3320160325 7.78 7.78% Uttar Pradesh SDL Mat 010327~
1IN000127C018 GOI STRIPS - Mat 020127~

1IN000327C048 GOI STRIPS - Mat 190327~

IN3120160194 7.61 7.61% Tamil Nadu SDL - Mat 150227~
IN1620160276 7.8 7.80 % Haryana SDL Mat 010327

Sub Total

Total

MONEY MARKET INSTRUMENTS

TREPS - Tri-party Repo

Name Of the Instrument

TREPS - Tri-party Repo
Sub Total
Total
OTHERS
Net Current Assets

Net Current Assets

Sub Total
Total

Grand Total

Top Ten Hodings

= Industry Cuscato as reconmended by AVFI

£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Equy) as on February 2, 2026
~ Non-Traded Securies (Debt) a on Febrary 29, 2024

#Non Sensex serps

@ tess than 01,

Industry+ /Rating

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

—vicie, ir 1 5onds and Ter

Portfolio Classification by Asset Class(%)
G-Sec, G-Sec STRIPS, SDL

Cash, Cash Equivalents and Net Current Assets
Portfolio Classification by Rating Class(%)
Sovereign

Cash, Cash Equivalents and Net Current Assets

Notes :

96.98
302

96.98
302

1i NAV Hmi

1DCW Option 11.0658
1DCW Option - Direct Plan 11.0979
Quarterly IDCW Option 10.1516
Quarterly IDCW Option - Direct Plan 10.1547
Growth Option 11.0658
Growth Option - Direct Plan 110979

Dividend History - Dividend declared during the fortnight ended February 29, 2024 : Nil
Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade or default provided for and its percentage to NAV : il

3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 7.419%

7) Macaulay Duration : 1016.99 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 1120.88 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio

11.0303
110617
101191
101215
11.0303
11.0617

Quantity

10,40,000
10,00,000
5,50,000
90,000
75,000
90,000

Market/ Fair Value
(Rs. in Lacs.)

% to NAV

219

219

100.00

Yield

6.6792

~YTC (AT1/Tier
2 bonds)



ISIN Coupon (%)
DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges.
Government Securities (Central/State)

ING520200069

IN1620150012

IN000225C028

IN2120140115

IN3120200057

Sub Total

Total

MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo

6.17
827

8.05
8.08
821
8.06

8.05
8.09
5.95

Name Of the Instrument

6.179% Telangana SDL - Mat 130525
8.27% Haryana SDL - Mat 130525~

GOI STRIPS - Mat 220225

8.05% Gujarat SDL - Mat 250225

8.08% Karnataka SDL - Mat 110325"
8.21% Haryana SDL Uday - Mat 310325
8.06% Tamil Nadu SDL Mat 290425
GOI STRIPS - Mat 120325

8.05% Gujarat SDL - Mat 200425"
8.09% Madhya Pradesh SDL - Mat 110325™
5.95% Tamil Nadu SDL - Mat 130525~

Industry+ /Rating

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

Quantity

10,00,000
5,00,000
5,21,000
225,000
2,00,000
1,60,000
1,40,000
1,00,000

90,000
50,000
30,000

Market/ Fair Value
(Rs. in Lacs.)

2,974.23
2,974.23

% to NAV

Yield

~YTC (AT1/Tier
2 bonds)



Portfolio as on 29-Feb-2024

Market/ Fair Value ~YTC (AT1/Tier
ISIN Coupon (%) Name Of the Instrument Industry+ /Rating Quantity (Rs.in Lacs.) % to NAV. Yield 2 bonds)
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 4,266.51 99.59 6.6792
Sub Total 4,266.51 99.59
Total 4,266.51 99.59
OTHERS
Net Current Assets
Net Current Assets 17.58 041
Sub Total 17.58 0.41
Total 17.58 0.41
Grand Total 4,284.09 100.00
© Top Ten Holaings

= Industry Cusiaton as reconmended by AVFI
£ Sponsor Company

== Tinly Tradeds Non-Traded Securis (Equy) as on February 29, 2026
~ Non-Traded Securies (Debt) a on Febray 29, 2024

#Hon Sensex serps

@ tess than 001,

—vicie, Tir 1 Bonds and Tir

Portfolio Classification by Asset Class(%)

Cash, Cash Equivalents and Net Current Assets 100.00
Portfolio Classification by Rating Class(%)

Cash, Cash Equivalents and Net Current Assets 100.00
Notes :

1) NAV Histor

HDFC NIFTY 1D RATE LIQUID ETF 1,000.0000 1,000.0000

nd History - Dividend declared during the fortnight ended February 29, 2024

HDFC NIFTY 1D RATE LIQUID ETF Feb-24 1,000.0000 1.6455 1.6455
Bonus History - Bonus declared during the fortnight ended February 29, 2024: Nil

2) Total below investment grade or default provided for and its percentage to NAV : Nil
3) Total investments in Foreign Securities / Overseas ETFs / ADRs / GDRs : Nil

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Feb 29, 2024 : Nil

6) Annualised Portfolio YTM : 6.68%

7) Macaulay Duration : 1 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 1 Days.

9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio



