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Baroda BNP Paribas |
Nifty SDL December 2026 Index Fund

(An open-ended Target Maturity Index Fund replicating / tracking the NIFTY SDL December 2026 Index.
A Relatively High Interest Rate Risk and Relatively Low Credit Risk. )

INVESTMENT APPROACH
Debt

Credit Quality
Low Medium High

High Medium Low
Interest Rate Sensitivity

DEBT QUANTS
Yield to Maturity (Annualised) (%) oo
Yield to Maturity (Semi Annualised) (%) .o
Average Maturity (Years)
Modified Duration (Years)

Macaulay Duration (Years)

FUND DETAILS

Q Fund Manager
D wmr Mayank Prakash (managing fund since
January 25, 2023) (Total experience: 17 years)

Inception Date
January 25, 2023
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Category
Index Fund
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Benchmark Index
NIFTY SDL December 2026 Index

Monthly AAUM AUM
¥183.03 Crores  ¥176.01 Crores
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Application Amount:
Minimum Application Amount:
¥ 5,000 and in multiples of X 1 thereafter.

Minimum Additional Application Amount:
¥ 1,000 and in multiples of ¥ 1 thereafter.

Load Structure
Entry Load: Not Applicable
Exit Load: Nil

]

For detailed load structure please refer
Information Document of the scheme.

Data as on April 28, 2023
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ABOUT THE FUND

® |tis an open-ended Target Maturity Index Fund replicating/tracking the NIFTY SDL December 2026 Index.
@ The scheme intends to provide investment returns closely corresponding to the total returns of the securities
as represented by the Nifty SDL December 2026 Index.
@ Benefits of ivnesting in the fund are as follows:-
a. Lower Credit Risk: These funds have lower credit risk vis-vis other asset classes.
b. Tax benefits: Investors can avail of applicable indexation benefits for investments that are held for the
long term.
c. Transparency: Target maturity funds replicate indexes - that disclose their constituents as well as
methodology on a regular basis.
d. Lower Expense Ratio: Since these are passive funds, they tend to have a lower TER than comparable
active funds.
e. No Lock-in: There's no lock in period. Investments can be redeemed any time.
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| Sovereign W State Development Loans

TOP 10 HOLDINGS (% of Net Assets)

Fixed Income Holdings % of Net Assets

Gujarat SDL 31.27% SOVEREIGN
Haryana SDL 19.92% SOVEREIGN
Maharashtra SDL 17.06% SOVEREIGN
Bihar SDL 10.17% SOVEREIGN
TAMILNADU SDL 5.65% SOVEREIGN
Karnataka SDL 4.53% SOVEREIGN
Gujarat SDL 2.87% SOVEREIGN
Kerala SDL 2.85% SOVEREIGN
West bengal SDL 2.83% SOVEREIGN

Together for more

The word ‘more’ does not imply more returns or assurance of scheme
performance.it refers to the additional value provided by the joint
venture, as compared to Baroda AMC and BNP Paribas AMC individually



Kindly refer to the table below for fund managers & managing since details:

Baroda BNP Paribas Nifty SDL December 2026 Index Fund Mr. Mayank Prakash 25-Jan-23

) ) Mr. Vikram Pamnani 14-Mar-22

Baroda BNP Paribas Ultra Short Duration Fund Mr. Mayank Prakash 21-Oct-22
‘ ' ‘ Mr. Pratish Krishnan (Equity Portfolio) 05-Sep-19

Baroda BNP Paribas Equity Savings Fund Mr. Mayank Prakash (Fixed Income Portfolio) 14-Mar-22
Baroda BNP Paribas Corporate Bond Fund Mr. Mayank Prakash 23-Aug-17
Baroda BNP Paribas Dynamic Bond Fund Mr. Mayank Prakash 23-Aug-17
Baroda BNP Paribas Medium Duration Fund (Scheme has one segregated portfolio) Mr. Mayank Prakash 23-Aug-17
Baroda BNP Paribas Gilt Fund Mr. Mayank Prakash 14-Mar-22
‘ ) Mr. Prashant Pimple 21-0ct-22

Baroda BNP Paribas Short Duration Fund Mr. Mayank Prakash 14-Mar-22
Mr. Prashant Pimple 21-0ct-22

Baroda BNP Paribas Credit Risk Fund (Scheme has one segregated portfolio) Mr. Mayank Praszsh 21-0ct-22
Mr. Vikram Pamnani 14-Mar-22

Baroda BNP Paribas Money Market Fund Mr. Mayank Prakash 21-0ct-22
; Mr. Vikram Pamnani 27-Dec-17

Baroda BNP Paribas Low Duration Fund Mr. Mayank Prakash 21-0ct-22
‘ ’ Mr. Prashant Pimple 21-Oct-22

Baroda BNP Paribas Banking and PSU Bond Fund Mr Mayank Prakash 14-Mar-22
) Mr. Vikram Pamnani 14-Mar-22

Baroda BNP Paribas Liquid Fund Mr. Mayank Prakash 21-0ct-22
Mr. Jitendra Sriram (Equity Portfolio) 16-Jun-22

Baroda BNP Paribas Aggressive Hybrid Fund Mr. Pratish Krishnan (Equity Portfolio) 14-Mar-22
Mr. Mayank Prakash (Fixed Income Portfolio) 07-Apr-17

Baroda BNP Paribas Nifty SDL December 2028 Index Fund Mr. Mayank Prakash 24-Mar-23
) Mr. Prashant Pimple 26-Apr-23

Baroda BNP Paribas Floater Fund Mr. Mayank Prakash 26-Apr-23
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Baroda BNP Paribas Nifty SDL

December 2026 Index Fund — ””4?rare/,
(An open-ended Target Maturity Index Fund © @ ﬁ'lg/,
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This product is suitable for investors

who gre seeking*: LOW VERY HIGH

P Income for the target maturity period. Investors understand that their Benchmark riskometer

» an open ended target maturity fund principal will be at Moderate risk. is at Moderate risk.

seeking to track the NIFTY SDL December - — - -

2026 Index ~"Riskometer For Scheme: basis it's portfolio, For Benchmark (Nifty SDL
December 2026): basis it's constituents; as on April 28, 2023

\_ *Investors should consult their financial advisers if in doubt about whether the product is suitable for them. )

*Concept of Macaulay duration:

The Macaulay Duration is a measure of a bond's sensitivity to interest rate changes. It is expressed in annual terms. It is the weighted
average term to maturity of the cash flows from a bond. The weight of each cash flow is determined by dividing the present value of
the cash flow by the price. Factors like a bond's price, maturity, coupon, yield to maturity among others impact the calculation of
Macaulay duration. The Macaulay duration can be viewed as the economic balance point of a group of cash flows. Another way to
interpret the statistic is that it is the weighted average number of years an investor must maintain a position in the bond until the
present value of the bond's cash flows equals the amount paid for the bond. As it provides a way to estimate the effect of certain
market changes on a bond's price, the investor can choose an investment that will better meet his future cash needs.

DISCLAIMERS

Top 10 Holdings - The sector(s)/stock(s) mentioned in this document do not constitute any recommendation of the same and Baroda BNP Paribas Mutual Fund may or may not have any future position in these sector(s)/stock(s). Further,
the portfolio of the Scheme is subject to changes within the provisions and limitations of Scheme Information Document (SID). For further details on asset allocation, investment strategy and risk factors of the Scheme please refer to SID
available on our website (www.barodabnpparibasmf.in)

Debt Quants - The information contained in this report has been obtained from sources considered to be authentic and reliable. The quantitative data does not purport to be an offer for purchase and sale of mutual fund units

Monthly AAUM and AUM - Excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable

NSE INDICES LIMITED DISCLAIMERS - "Product" here refers to Baroda BNP Paribas Nifty SDL December 2026 Index Fund and "Issuer" refers to Baroda BNP Paribas Asset Management Pvt. Ltd. The “Product” offered by “the issuer” is not
sponsored, endorsed, sold or promoted by NSE INDICES LIMITED (formerly known as India Index Services & Products Limited (IISL)). NSE INDICES LIMITED does not make any representation or warranty, express or implied (including
warranties of merchantability or fitness for particular purpose or use) and disclaims all Liability to the owners of “the Product” or any member of the public regarding the advisability of investing in securities generally or in the “the
Product” linked to NIFTY SDL December 2026 Index or particularly in the ability of the NIFTY SDL December 2026 Index to track general equity market performance in India. Please read the full Disclaimers in relation to the NIFTY SDL
December 2026 Index in the Scheme Information Document (SID) available on our website.

The material contained herein has been prepared without regard to the individual financial circumstances and objectives of persons who receive it. This information is meant for general reading purpose only and is not meant to serve as a professional guide
for the readers. Except for the historical information contained herein, statements in this publication, which contain words or phrases such as 'will', ‘would', etc., and similar expressions or variations of such expressions may constitute ‘forward-looking
statements'. These forward looking statements involve a number of risks, uncertainties and other factors that could cause actual results to differ materially from those suggested by the forward-looking statements. BBNPPAMIPL undertakes no obligation to
update forward-looking statements to reflect events or circumstances after the date thereof. The words like believe/belief are independent perception of the Fund Manager and do not construe as opinion or advise. This information is not intended to be an offer
to sell or a solicitation for the purchase or sale of any financial product or instrument. The information should not be construed as an investment advice and investors are requested to consult their investment advisor and arrive at an informed investment
decision before making any investments. The sector(s) mentioned in this document do not constitute any recommendation of the same and Baroda BNP Paribas Mutual Fund may or may not have any future position in these sector(s). The Trustee, AMC, Mutual
Fund, their directors, officers or their employees shall not be liable in any way for any direct, indirect, special, incidental, consequential, punitive or exemplary damages arising out of the information contained in this document.

Potential Risk Class (PRC) matrix*
Icr:teedr“iets':ilst:t(eMr:)s?(_EMax)i Relatively Low: Class A (CRV>=12) Moderate: Class B (CRV>=10) Relatively High: Class C (CRV<10)
Relatively Low: Class | (MD<=1 year)
Moderate: Class Il (MD<=3 year)
Relatively High: Class Il (Any MD) A-lll

MD=Macaulay Duration, CRV=Credit Risk Value.
The above PRC matrix denotes the maximum risk that the Scheme can take i.e. maximum interest rate risk (measured by MD of the scheme) and maximum credit risk (measured by CRV of the scheme).

BARODA BNP PARIBAS ASSET MANAGEMENT INDIA PVT. LTD. (Formerly BNP Paribas Asset Management India Pvt. Ltd.)
Corporate Identity Number (CIN) : U65991MH2003PTC142972

Regd. Off.: Crescenzo, 7" Floor, G-Block, Bandra Kurla Complex, Mumbai 400 051 India.

Call 1800 2670 189 (toll free) | Visit www.barodabnpparibasmf.in

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



