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

Portfolio as on 31-Dec-2023

k)

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
ies (Central/State)
© IN000227C024 GOI STRIPS - Mat 2202277 Sovereign 1,49,50,000 11,975.41 2861 7.3174
© IN1020160439 7.61 7.61% Andhra Pradesh SDL - Mat 150227~ Sovereign 80,00,000 8,034.86 19.19 7.5849
© IN1920160125 7.59 7.59% Kamataka SDL - Mat 2903277 Sovereign 75,00,000 7,532.35 17.99 7.5699
® IN1520160194 7.59 7.50% Gujarat SDL - Mat 1502277 Sovereign 51,00,000 5123.39 1224 7.5557
© IN2920210506 6.48 6.48% Rajasthan SDL- Mat 020327~ Sovereign 25,00,000 2,434.03 581 7.5628
© IN0020060078 8.24 8.24% GOI MAT 150227~ Sovereign 10,00,000 1,03L.44 245 7.2206
® IN2120160154 7.91 7.91% Madhya Pradesh (UDAY) SDL - Mat 2203277 Sovereign 10,00,000 1,008.11 241 7.7603
® IN1920160117 7.86 7.86% Kamataka SDL - Mat 150327 Sovereign 6,80,000 688.05 164 7.5699
© IN3120160194 7.61 7.61% Tamil Nadu SDL - Mat 150227~ Sovereign 5,54,000 556.51 133 7.5784
® IN3620160090 7.18 7.18% Uttarakhand SDL - Mat 1101277 Sovereign 5,00,000 496.57 119 7.5740
IN1520160178 7.14 7.14% Gujarat SDL - Mat 110127 Sovereign 5,00,000 49634 119 7.5505
IN000327C048 GOI STRIPS - Mat 1903277 Sovereign 5,76,000 458.94 110 7.3187
IN3320160325 7.78 7.78% Uttar Pradesh SDL Mat 010327~ Sovereign 3,90,000 39361 094 75791
IN1620160276 7.8 7.80 % Haryana SDL Mat 0103277 Sovereign 3,00,000 320283 072 7.5930
IN3320160341 7.67 7.87% Uttar Pradesh SDL - Mat 150327 Sovereign 152,400 154.21 037 7.5791
IN000127C018 GOI STRIPS - Mat 0201277 Sovereign 1,40,800 113.90 027 7.3149
IN2020160148 7.77 7.77% Kerala SDL - Mat 010327 Sovereign 1,05,000 105.90 025 7.5939
IN2020160072 7.61 7.61% Kerala SDL Mat - 090826" Sovereign 80,000 80.28 019 7.5935
IN2220160070 7.16 7.16% Maharashtra SDL - Mat 280926 Sovereign 80,000 79.47 019 7.5644
Sub Total 41,066.20 98.09
Total 41,066.20 98.09
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 24.81 006 6.7703
Reverse Repo
Reverse Repo 3016 007 6.9081
Sub Total 54.97 0.13
Total 54.97 013
OTHERS
Net Current Assets
Net Current Assets 738.37 178
Sub Total 738.37 178
Total 738.37 178
Grand Total 41,859.54 100.00

@ Top Ten Hoings
- Industry Gasicaton s reconmended by AVFI
£ Sponsor Company
== Thiny Tradeds Non-Traded Securies (Equy) as on December 29, 2023
~Non-Traded Securies (Debt) ason December 2, 2023
#Non Sensex serps
@ tess tan D01%.
1~ YTC . Yied to ol dcose at secury vel oy fo Addiona Tie 1 B and T 2 Bonds sued by Banks as per AVFI P22

Portfolio Classification by Asset Class(%)

G-Sec, G-Sec STRIPS, SDL 98.09
Cash, Cash Equivalents and Net Current Assets 191
Portfolio Classification by Rating Class(%)

Sovereign 98.09
Cash, Cash Equivalents and Net Current Assets 191

Notes
1) NAV History

NAVs per unit (Rs.) December 29, 2023 December 15, 2023
1DCW Option 10.9468 10.9026
1DCW Option - Direct Plan 109808 10.9358
Quarterly IDCW Option 10.0240 10.1510
Quarterly IDCW Option - Direct Plan 100245 10,1552
Growth Option 10.9468 10.9026
‘Growth Option - Direct Plan 10.9808 10.9358

Dividend History - Dividend declared during the fortnight ended December 31, 2023 :

Dividend Per Unit (Rs) for
Plan Name Record Date Nav as on Record Date Individuals and HUF Others
Quarterly IDCW Option 26-Dec-2023 10.1808 01679 01679
Quarterly IDCW Option - Direct Plan ~~ 26-Dec-2023 10.1854 01722 01722

Bonus History - Bonus declared during the fortnight ended December 31, 2023:

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 Dec 31, 2023 : Nil

6) Annualised Portfolio YTM : 7.49%

7) Macaulay Duration : 1058.38 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 1151.08 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

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



ISIN Coupon (%) Name Of the Instrument.
DEBT INSTRUMENTS

(a) Listed / awaiting listing on Stock Exchanges

Government Securities (Central/State)

IN1520220097 7.49 7.49% Gujarat SDL Mat 280926™
IN1020160371 7.42 7.42% Andhra Pradesh SDL Mat 091126~
IN1520160053 8.05 8.05% Gujarat SDL - Mat 150626~
IN2220160054 7.58 7.58% Maharashtra SDL MAT 240826
IN2220160013 8.08 8.08% Maharashtra SDL - Mat 150626
IN3120180127 8.72 8.72% Tamil Nadu SDL Mat 190926~
Sub Total

Total

MONEY MARKET INSTRUMENTS

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

Grand Total

Top Ten Hossngs

Ity lassfcaton s recommended by AVFL

& Sponsor Company

== Ty Teate Non-Traded Secuies (Eauty) ason Decaer 28,2023
1~ NonTraed Scures (Do) as on December 29, 2023

Yo Senses S

@ s 00150

Industry+ /Rating

Sovereign
Sovereign
Sovereign
Sovereign
Sovereign
Sovereign

—vicie Tior 1 Bonds nd
Portfolio Classification by Asset Class(%)
Cash, Cash Equivalents and Net Current Assets

rtfolio Classification by Rating Class(%)

Sovereign
Cash, Cash Equivalents and Net Current Assets.

Notes
1) NAV History

IDCW Option - 50% IDCW Donation Option 10.1138
IDCW Option - Direct Plan - 50% IDCW Donation 101137
IDCW Option - 75% IDCW Donation Option 10.1138
IDCW Option - Direct Plan - 75% IDCW Donation 101137

Dividend History - Dividend declared during the fortniaht ended December 31, 2023 : Nil
Bonus History - Bonus declared during the fortnight ended December 31, 2023: 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 : Ni

4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Dec 31, 2023 : Nil

6) Annualised Portfolio YTM : 7.56%

7) Macaulay Duration : 891.31 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 981.09 Days.
9) IDCW stands for Income Distribution cum Capital Withdrawal

10) For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio
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Portfolio as on 31-Dec-2023

Market;/ Fair Value ~YTC (AT1/Tier
1IN 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)
® IN000326C024 GOI STRIPS - Mat 150326~ Sovereign 1,00,00,000 8,558.59 29.13 7.3125
® IN000626C076 GOI STRIPS - Mat 160626~ Sovereign 86,24,000 7,249.37 24.67 7.3190
® IN000626C050 GOI STRIPS - Mat 150626~ Sovereign 68,07,300 5,723.37 19.48 7.3189
® IN0020190016 7.27 7.27% GOI MAT 080426”~ Sovereign 25,00,000 2,510.89 8.55 7.1756
® IN3120160053 8.07 8.07% Tamil Nadu SDL Mat 150626” Sovereign 15,00,000 1,522.29 5.18 75312
® IN000326C057 GOI STRIPS - Mat 120326~ Sovereign 16,92,800 1,449.65 4.93 7.3125
® IN000326C040 GOI STRIPS - Mat 190326~ Sovereign 11,03,000 943.27 321 7.3126
® IN2220160021 7.96 7.96% Maharashtra SDL Mat 290626™ Sovereign 5,00,000 506.23 172 7.5406
® IN000626C043 GOI STRIPS - Mat 120626~ Sovereign 5,29,800 445.70 152 7.3189
® IN0020210012 5.63 5.63% GOI MAT 120426 Sovereign 1,25,000 121.23 0.41 7.2054
1IN3320160036 8.02 8.02% Uttar Pradesh SDL - Mat 250526~ Sovereign 50,000 50.64 0.17 7.5630
1IN1020160025 8.09 8.09% Andhra Pradesh SDL - Mat 150626~ Sovereign 45,000 45.65 0.16 7.5750
1IN3320150706 8.21 8.219% Uttar Pradesh SDL (UDAY) - Mat 290326" Sovereign 25,000 25.32 0.09 7.7083
Sub Total 29,152.20 99.22
1] 29,152.20 99.22
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 180.10 0.61 6.7703
Sub Total 180.10 0.61
Total 180.10 061
OTHERS
Net Current Assets
Net Current Assets 49.90 017
Sub Total 49.90 017
Total 49.90 0.17
Grand Total 29,382.20 100.00

@ Top Ten Hoings
- Industry Cassiaton s recommended by AVFI
£ Sponsor Company
== Triny Traded Non-Traded Securis (Equy) as on December 29, 2025
~Non-Traded Securies (Debt) a on December 2, 2023
# o Sansex Scrips
@ tess than 0016,

—¥iCie. Vil Tir 1 8onds and

Portfolio Classification by Asset Class(%)

G-Sec, G-Sec STRIPS, SDL 99.22
Cash, Cash Equivalents and Net Current Assets 078
Portfolio Classification by Rating Class(%)

Sovereign 9022
Cash, Cash Equivalents and Net Current Assets 078
Notes :

1) NAV Histo

IDCW Option 10,9240 10.9009
1DCW Option - Direct Plan 10.9585 10.9343
Quarterly IDCW Option 10,0206 101871
Quarterly IDCW Option - Direct Plan 100213 10.1937
Growth Option 10,9240 10.9009
‘Growth Option - Direct Plan 10.9585 10.9343
Dividend Histor t ended December 31, 2023

Quarterly IDCW Option 26-Dec-2023 10.1992 0.1879 0.1879
Quarterly IDCW Option - Direct Plan  26-Dec-2023 10.2066 0.1948 0.1948

Bonus History - Bonus declared during the fortnight ended December 31, 2023: 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 Dec 31, 2023 : Nil

6) Annualised Portfolio YTM : 7.320%

7) Macaulay Duration : 840.44 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 851.37 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 31-Dec-2023

Market;/ Fair Value ~YTC (AT1/Tier
1IN 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)

© IN000926PO15 GOI STRIPS - Mat 060926" Sovereign 80,00,000 6,616.88 9336 7.3385
® IN000926C070 GOI STRIPS - Mat 060926" Sovereign 2,78,800 23060 325 73385
© IN000326C057 GOI STRIPS - Mat 120326" Sovereign 2,52,000 215.80 304 73125
Sub Total 7,063.28 99.65
| 7,063.28 99.65
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 25.97 037 67703
Sub Total 2597 0.37
Total 2597 0.37
OTHERS
Net Current Assets.
Net Current Assets
Sub Total
Total
Grand Total 100.00
® Top Ten Hokings

- Industry Cassiaton s recommended by AVFI
& Sponsor Company

== Triny Traded Non-Traded Securis (Equy) as on Decembar 29, 2025
~Non-Traded Securies (Debt) a on December 2, 2023

# o Sansex Serips

@ tess tan 0016,

~¥iCie. Vil Tir 1 8onds and

Portfolio Classification by Asset Class(%)

G-Sec STRIPS 99.65
Cash, Cash Equivalents and Net Current Assets 035
Portfolio Classification by Rating Class(%)

Sovereign 99.65
Cash, Cash Equivalents and Net Current Assets 035
Notes :

1) NAV Histo

IDCW Option 105218 10.4997
1DCW Option - Direct Plan 105411 105178
Quarterly IDCW Option 100107 10.1839
Quarterly IDCW Option - Direct Plan 10,0205 10.1901
Growth Option 105218 10.4997
‘Growth Option - Direct Plan 105411 105178

Dividend Histor

t ended December 31, 2023

Quarterly IDCW Option 26-Dec-2023 10.1977 0.1856 0.1856
Quarterly IDCW Option - Direct Plan ~ 26-Dec-2023 10.2047 0.1921 0.1921

Bonus History - Bonus declared during the fortnight ended December 31, 2023:

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 Dec 31, 2023 : Nil

6) Annualised Portfolio YTM : 7.
7) Macaulay Duration : 969.64 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 971.19 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
1IN 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)

H
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8.23% Maharashtra SDL - Mat 090925~ n 56,47,800 5,718.80 38.10 7.5505
1IN000625C078 GOI STRIPS - Mat 160625~ Sovereign 50,31,800 4,538.76 30.24 7.3275
1IN000625C052 GOI STRIPS - Mat 150625~ S n 21,66,900 1,954.96 13.02 7.3276
1IN1020150067 8.24 8.24% Andhra Pradesh SDL - Mat 090925~ Sovereign 6,04,700 612.05 4.08 7.5887
1IN1620150079 8.23 8.23% Haryana SDL - Mat 090925" S n 3,92,500 397.16 2.65 7.5970
1IN1020150042 8.31 8.31% Andhra Pradesh SDL - Mat 290725~ 3,00,000 303.75 2.02 7.5887
1IN2120150031 8.27 8.27% Madhya Pradesh SDL - Mat 120825 2,00,000 202.48 135 7.5680
1IN2920150173 8.23 8.23% RAJASTHAN SDL - Mat 090925 1,78,900 181.11 121 7.5632
1IN3120150062 8.21 8.21% Tamil Nadu SDL - Mat 240625 1,50,000 151.63 1.01 7.5576
IN1520140105 8.05 8.05% Gujarat SDL - Mat 250225~ 1,25,000 125.87 0.84 7.5338
1IN2120150023 8.36 8.36% Madhya Pradesh SDL Mat 150725~ 1,00,000 101.32 0.67 7.5680
1IN3120150047 8.14 8.14% Tamil Nadu SDL MAT 270525~ 1,00,000 100.94 0.67 7.5525
1IN000925C056 GOI STRIPS - Mat 120925 1,00,000 88.72 0.59 7.3048
1IN2220150097 8.16 8.16% Maharashtra SDL Mat 230925~ 75,000 75.88 0.51 7.5505
1IN3320150250 8.31 8.319% Uttar Pradesh SDL - Mat 290725~ n 50,000 50.63 0.34 75737
1IN2920150033 8.29 8.29% Rajasthan SDL - Mat 130525 Sovereign 31,200 3155 0.21 7.5451
Sub Total 14,635.61 97.51
] 14,635.61 9751
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 170.20 113 6.7703
Sub Total 170.20 113
Total 170.20 113
OTHERS
Net Current Assets
Net Current Assets 205.80 1.36
Sub Total 205.80 1.36
Total 205.80 136
Grand Total 15,011.61 100.00
Portfolio Classification by Asset Class(%)
G-Sec STRIPS, SDL 97.51
Cash, Cash Equivalents and Net Current Assets 2.49
Portfolio Classification by Rating Class(%)
Sovereign 97.51
Cash, Cash Equivalents and Net Current Assets 2.49
Notes
1) NAV Histor
1DCW Option 10.9658 10.9383
1DCW Option - Direct Plan 11.0102 10.9816
Quarterly IDCW Option 10.0162 10.1694
Quarterly IDCW Option - Direct Plan 10.0168 10.1754
Growth Option 10.9658 10.9383
(Growth Option - Direct Plan 11.0102 10.9816
Dividend History - Dividend declared during the fortnight ended December 31, 2023
Quarterly IDCW Option 26-Dec-2023 10.1878 0.1787 0.1787
Quarterly IDCW Option - Direct Plan 26-Dec-2023 10.1946 0.1850 0.1850

Bonus History - Bonus declared during the fortnight ended December 31, 2023: Nil

2) Total below investment grade or default provided for and its percentage to NAV : Ni
3) Total investments in Foreign Securities / Overseas ETFs / ADRS / GDRS ©
4) Repo in Corporate Debt : Nil

5) Total outstanding exposure in Derivative Instruments as on Dec 31, 2023 :
6) Annualised Portfolio YTM : 7.45%

7) Macaulay Duration : 545.34 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 568.67 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 31-Dec-2023

Market;/ Fair Value ~YTC (AT1/Tier
1IN 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)
1N000330C042 GOI STRIPS - Mat 190330~ Sovereign 83,46,000 5,350.71 38.57 7.4135
1N000929C041 GOI STRIPS - Mat 190929~ Sovereign 36,26,000 2,413.86 17.40 7.3777
1N000230C028 GOI STRIPS - Mat 220230~ Sovereign 30,42,000 1,960.74 1413 7.4135
Sovereign 25,47,600 1,621.35 11.69 7.4134
n 15,00,000 1,397.32 10.07 7.2736
INO00130C012 GOI STRIPS - Mat 020130 Sovereign 10,37,500 675.40 4.87 7.4137
1N000330C059 GOI STRIPS - Mat 120330~ Sovereign 5,00,000 321.00 231 7.4135
Sub Total 13,740.38 99.04
1] 13,740.38 99.04
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MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 1731 085 67703
Sub Total 11731 0.85
Total 11731 0.85
OTHERS
Net Current Assets.
Net Current Assets 15.53 011
Sub Total 15.53 0.11
Total 1553 011

Grand Total 13,873.22 100.00
Top Ten Hodings

 Industry Cassiaton s recommended by AVFI

£ Sponsor Company

== Triny Traded Non-Traded Securis (Equy) as on Decembar 29, 2025

~Non-Traded Securies (Debt) a on December 2, 2023
# o Sansex Scrips

@ tess than 0016,

~¥iCie. Vil Tir 1 8oncs and.

Portfolio Classification by Asset Class(%)
G-Sec, G-Sec STRIPS 99.04
Cash, Cash Equivalents and Net Current Assets 0.96
Portfolio Classification by Rating Class(%)
Sovereign 99.04
Cash, Cash Equivalents and Net Current Assets 0.96

Notes
1) NAV Histor

1DCW Option 107716 10.7613
1DCW Option - Direct Plan

Quarterly IDCW Option 100438 10.2502
Quarterly IDCW Option - Direct Plan 100446 10.2566
Growth Option 107716 10.7613
‘Growth Option - Direct Plan 10.7953 10.7839

Dividend Histor

t ended December 31, 2023

Quarterly IDCW Option 26-Dec-2023 102540 02159 0.2159
Quarterly IDCW Option - Direct Plan  26-Dec-2023 10.2612 02226 0.2226

Bonus History - Bonus declared di

g the fortnight ended December 31, 2023:

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 :
5) Total outstanding exposure in Derivative Instruments as on Dec 31, 202
6) Annualised Portfolio YTM : 7.
7) Macaulay Duration : 2181.1 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 2221.18 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 31-Dec-2023

1IN Coupon (%)
DEBT INSTRUMENTS

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

IN0020210012 5.63 5.63% GOI MAT 120426
IN000326C040 GOI STRIPS - Mat 190326
IN0020190016 7.27 7.27% GOI MAT 080426
Sub Total

|
MONEY MARKET INSTRUMENTS

TREPS - Tri-party Repo

TREPS - Tri-party Repo

Sub Total
Total
OTHERS
Net Current Assets.
Net Current Assets
Sub Total
Total

Grand Total

Top Ten Hodings

 Industry Cassiaton s recommended by AVFI

£ Sponsor Company

== Triny Traded Non-Traded Securis (Equy) as on December 29, 2025
~ Non-Traded Securies (Debt) a on December 2, 2023

# o Sansex Scrips

@ tess than 0016,

Name Of the Instrument

Market/ Fair Value

~TCie Vil Tir 1 8onds and.

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

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

n
Cash, Cash Equivalents and Net Current Assets

Notes :
1) NAV Histor

1DCW Option 107066
1DCW Option - Direct Plan 107335
Quarterly IDCW Option 101491
Quarterly IDCW Option - Direct Plan 10.1499
Growth Option 10.7066
‘Growth Option - Direct Plan 10.7335
Dividend Histor t ended December 31, 2023

Quarterly IDCW Option
Quarterly IDCW Option - Direct Plan

26-Dec-2023
26-Dec-2023

Bonus History - Bonus declared d

g the fortnight ended December 31, 2023:

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 :
5) Total outstanding exposure in Derivative Instruments as on Dec 31, 2023 : Nil
6) Annualised Portfolio YTM : 7.
7) Macaulay Duration : 778.24 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 827.22 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

10 For scheme and benchmark Risk-o-meter, please refer latest available Monthly Portfolio
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~YTC (AT1/Tier
2 bonds)



Market;/ Fair Value ~YTC (AT1/Tier
1IN 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)

® IN3120160038 8.01 8.01% TAMIL NADU SDL - Mat 110526~ Sovereign 35,60,000 3,606.17 15.80 7.5312
® IN2920160024 8 8.0% Rajasthan SDL- Mat 250526™ Sovereign 20,00,000 2,024.23 8.87 7.5724
® IN1520200339 6.18 6.18% Gujarat SDL - Mat 310326~ Sovereign 20,00,000 1,950.91 8.55 7.5145
® IN3320160036 8.02 8.02% Uttar Pradesh SDL - Mat 250526” Sovereign 14,50,000 1,468.48 6.44 7.5630
® IN4520160040 8.02 8.02% Telangana SDL - Mat 250526™ Sovereign 10,00,000 1,013.20 4.44 7.5413
® IN3320160028 8.03 8.03% Uttar Pradesh SDL - Mat 110526" Sovereign 10,00,000 1,012.74 4.44 7.5630
® IN2220160021 7.96 7.96% Maharashtra SDL Mat 290626™ Sovereign 10,00,000 1,012.46 4.44 7.5406
® IN3120161077 7.7 7.70% Tamil Nadu SDL UDAY - Mat 220226~ Sovereign 10,00,000 1,001.84 4.39 7.7423
® IN2920210084 6.1 6.1% Rajasthan SDL- Mat 250526™ Sovereign 10,00,000 971.50 4.26 7.5517
. GOI STRIPS - Mat 160626~ Sovereign 11,05,500 929.29 4.07 7.3190
1IN2920160032 8.07 8.07% Rajasthan Mat 150626~ Sovereign 8,00,000 811.18 3.56 7.5724
1N000326C040 GOI STRIPS - Mat 190326~ Sovereign 700,000 598.63 2.62 7.3126
1IN1020160025 8.09 8.09% Andhra Pradesh SDL - Mat 150626~ Sovereign 5,55,000 562.97 2.47 7.5750
1IN2920160123 8.19 8.19% Raijasthan SDL (UDAY Scheme- Strip 1X ) - 1SD 230616 M Sovereign 5,00,000 506.76 222 7.7235
IN1620150186 8.21 8.21% Haryana UDAY SDL - Mat 310326~ Sovereign 5,00,000 506.76 222 7.6771
IN3320160176 7.99 7.99% Uttar Pradesh SDL - Mat 290626~ Sovereign 5,00,000 506.32 222 7.5630
IN3120160012 8.01 8.01% Tamil Nadu SDL - Mat 200426™ Sovereign 5,00,000 506.32 2.22 75312
IN1520160012 8 8.00% Gujarat SDL - Mat 200426~ Sovereign 5,00,000 506.13 222 7.5400
IN1720190157 6.29 6.29% Himachal Pradesh SDL - Mat 110326™ Sovereign 5,00,000 488.93 214 7.5315
GOI STRIPS - Mat 100426~ Sovereign 5,00,000 425.80 1.87 7.3172
1N000426C014 GOI STRIPS - Mat 260426~ Sovereign 5,00,000 424.46 1.86 7.3176
GOI STRIPS - Mat 230626~ Sovereign 5,00,000 419.72 1.84 7.3192
1IN3320160168 8.08 8.08% Uttar Pradesh Mat 150626™ Sovereign 3,00,000 304.32 133 7.5630
1N0020210012 5.63 5.63% GOI MAT 120426 Sovereign 2,50,000 242.46 1.06 7.2054
1IN2020160049 8.07 8.07% Kerala SDL Mat 150626~ Sovereign 2,00,000 202.76 0.89 7.5806
1IN1020150158 8.09 8.09% Andhra Pradesh SDL - Mat 230326~ Sovereign 82,600 8371 0.37 7.5517
1IN3320150706 8.21 8.219% Uttar Pradesh SDL (UDAY) - Mat 290326" Sovereign 25,000 25.32 0.11 7.7083
1N0020190016 7.27 7.27% GOI MAT 080426”~ Sovereign 25,000 2511 0.11 7.1756
Sub Total 22,138.48 97.03
otal 22,138.48 97.03
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 465.52 2.04 6.7703
Sub Total 465.52 204
Total 465.52 2.04
OTHERS
Net Current Assets
Net Current Assets 212.84 0.93



1IN Coupon (%)
DEBT INSTRUMENTS
(a) Listed / awaiting listing on Stock Exchanges
Government Securities (Central/State)
1N0020170026 6.79 6.79% GOI MAT 150527
IN3320150714 8.42 8.42% Uttar Pradesh Uday SDL - Mat 290327
1N000227C024 GOI STRIPS - Mat 220227~
1IN4520160156 7.79 7.79% Telangana SDL - Mat 010327/
1IN3320160325 7.78 7.78% Uttar Pradesh SDL Mat 010327/
1N000127C018 GOI STRIPS - Mat 020127~
1N000327C048 GOI STRIPS - Mat 190327~
IN3120160194 7.61 7.61% Tamil Nadu SDL - Mat 150227
1IN1620160276 7.8 7.80 % Haryana SDL Mat 010327
Sub Total

|
MONEY MARKET INSTRUMENTS

TREPS - Tri-party Repo

TREPS - Tri-party Repo

Reverse Repo
Reverse Repo
Sub Total
Total
OTHERS
Net Current Assets.
Net Current Assets
Sub Total
Total

Grand Total

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 Histor

1DCW Option 109235
1IDCW Option - Direct Plan 109525
Quarterly IDCW Option 100211
Quarterly IDCW Option - Direct Plan 100216
Growth Option 109235
‘Growth Option - Direct Plan 109525

ividend declared duri

t ended December 31, 2023
Quarterly IDCW Option 26-Dec-2023
Quarterly IDCW Option - Direct Plan ~ 26-Dec-2023

Bonus History - Bonus declared during the fortnight ended December 31, 2023:

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 Dec 31, 2023 : Nil

6) Annualised Portfolio YTM : 7.46%

7) Macaulay Duration : 1075.75 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 1180.81 Days
9) IDCW stands for Income Distribution cum Capital Withdrawal

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

Name Of the Instrument

97.92
2.08

97.92
2.08

10.8858
109140
101718
101755
10.8858
109140

10.1987
10.2028

Industry+ /Rating

Sovereign
Sovereign

Sovereign
Sovereign
Sovereign
Sovereign

Sovereign
Sovereign

0.1858
0.1896

10,40,000
10,00,000
550,000
90,000
75,000
90,000
80,000
50,000
25,700

0.1858
0.1896

Market/ Fair Value
(Rs. in Lacs.)

1,030.33
1,022.58
44057
9085
7569
7281
63.74
50.23
25.04
2,872.74
2,872.74

1023
18.65
18.65

2,933.51

% to NAV

35.12
34.86
15.02
3.10
258
2.48
217
171

97.92
97.92

035
0.64
0.64

144
144
144

100.00

Yield

7.2273
7.7593
7.3174
75844
7.5791
7.3149
7.3187
75784
7.5030

6.7703

6.9081

~YTC (AT1/Tier
2 bonds)



Portfolio as on 31-Dec-2023

Market/ Fair Value ~YTC (AT1/Tier
1IN 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)

© IN4520200069 617 6.17% Telangana SDL - Mat 130525" Sovereign 10,00,000 984.37 32.68 75215
® IN1620150012 8.27 8.27% Haryana SDL - Mat 130525" Sovereign 5,00,000 505.30 16.78 7.5670
© IN000225C028 GOI STRIPS - Mat 220225 Sovereign 5,21,000 480.54 15.95 7.3370
® IN1520140105 8.05 8.05% Gujarat SDL - Mat 250225" Sovereign 2,25,000 226.56 7.52 75338
© IN1920140119 8.08 8.08% Kamataka SDL - Mat 110325 Sovereign 2,00,000 20153 6.69 75217
® IN3120150021 8.06 8.06% Tamil Nadu SDL Mat 290425~ Sovereign 1,40,000 14112 4.69 75421
© IN000325C059 GOI STRIPS - Mat 120325" Sovereign 1,00,000 0187 205 7.3350
® IN1520150013 8.05 8.05% Gujarat SDL - Mat 290425" Sovereign 90,000 90.72 301 75307
© IN1620150178 8.21 8.21% Haryana SDL Uday - Mat 310325~ Sovereign 75,000 7561 251 7.6400
IN2120140115 8.09 8.09% Madhya Pradesh SDL - Mat 110325~ Sovereign 50,000 50.39 167 7.5233
IN3120200057 5.95 5.95% Tamil Nadu SDL - Mat 130525" Sovereign 30,000 2045 0.98 75214
Sub Total 2,877.46 95.53
Total 2,877.46 95.53
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo 4353 145 67703
Reverse Repo
Reverse Repo 52.92 176 6.9081
Sub Total 96.45 321
Total 96.45 321
OTHERS
Net Current Assets.
Net Current Assets 3815 126
Sub Total 38.15 126
Total 38.15 126
Grand Total 3,012.06 100.00
© o Ten Hokings
+ Ity Cassfeation s rcommended by AL
£ Sponsor Company
= Thiny Tradeds Non-Tradd Securites (Eqiy) as on December 2, 2023
1~ Non-Traded Securtes (D) s n December 29, 2029
PrE——
@ tess han 0.2
- VIC e, vild o 1 8o and
Portfolio Classification by Asset Class(%)
G-Sec STRIPS, SDL 95.53
Cash, Cash Equivalents and Net Current Assets 447
Portfolio Classification by Rating Class(%)
Sovereign 95.53
Cash, Cash Equivalents and Net Current Assets 447
Notes :
1) NAV Histo
IDCW Option 10,8934 10,8634
1DCW Option - Direct Plan 10,9228 10,8921
Quarterly IDCW Option 100184 10.1668
Quarterly IDCW Option - Direct Plan 10,0187 10.1706
Growth Option 10,8934 10.8634
‘Growth Option - Direct Plan 10.9228 10.8921
Dividend Histor t ended December 31, 2023

Quarterly IDCW Option 26-Dec-2023 10.1890 0.1765 0.1765
Quarterly IDCW Option - Direct Plan  26-Dec-2023 10.1033 0.1805 0.1805

Bonus History - Bonus declared during the fortnight ended December 31, 2023:

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 Dec 31, 2023 : Nil

6) Annualised Portfolio YTM : 7.48%

7) Macaulay Duration : 438.3 Days

8) Residual Maturity (Average Portfolio Maturity-other than equity investments) : 453.71 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 31-Dec-2023

1SIN Coupon (%)
MONEY MARKET INSTRUMENTS
TREPS - Tri-party Repo
TREPS - Tri-party Repo
Sub Total
Total
OTHERS
Net Current Assets.
Net Current Assets
Sub Total
Total

Grand Total

Top Ten Hokdings

- Industry Cassiaton s recommended by AVFI

£ Sponsor Company

== Triny Traded Non-Traded Securis (Equy) as on Decembar 29, 2025
~ Non-Traded Securies (Debt) a on December 2, 2023

# o Sansex Scrips

@ tess than 0016,

Name Of the Instrument

Market/ Fair Value

VIC e, vild i 1 8o and
Portfolio Classification by Asset Class(%)

Cash, Cash Equivalents and Net Current Assets.

Portfolio Classification by Rating Class(%)

Cash, Cash Equivalents and Net Current Assets

Notes :
1) NAV Histor

HDFC NIFTY 1D RATE LIQUID ETF 1,000.0000

Dividend History - Dividend declared during the fortnight ended December 31, 2023

HDFC NIFTY 1D RATE LIQUID ETF Dec-23

Bonus History - Bonus declared during the fortnight ended December 31, 2023:

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 Dec 31, 2023 : Nil

6) Annualised Portfolio YTM : 6.77%

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

Industry+ /Rating Quantity (Rs.in Lacs.)

7,725.01

7,725.07

7,725.07

2070

29.70

29.70

7,754.77
100.00
100.00
1,000.0000

1,000.0000 2.5625 25625

% to NAV

038
0.38
038

100.00

Yield

6.7703

~YTC (AT1/Tier
2 bonds)



