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From the CEO’'s Desk

In the year gone by, a lot was discussed about the COVID-19 pandemic, its economic
impact and its effect on the way businesses and people sustain and interact with each
other. This year, with the world gearing up for mass vaccination, the narrative has
shifted to recovery and resumption of mobility and economic activity.

The way we engage with our family, friends, peers, colleagues and even strangers has
to a degree, changed irrevocably. Work from home and flexible working hours are being
embraced by companies across the globe and people are increasingly finding new ways
to interact, conduct business and stay relevant. While a digital transformation was
already underway, the COVID-19 pandemic has further accelerated this shift. We are
fast moving to a 'phygital’ world where interactions and transactions can flow easily
between physical and digital spaces. As an organization, we are conscious of both, the
shifts in the investment environment and the wider landscape. With learnings like
these, and more, we continue to focus on creating innovative investment products and
delivering them to our investors and partners in a seamless and transparent manner.

The Quarterly Average Assets under Management (QAAUM) of BNP Paribas Mutual Fund has witnessed a growth of
2.5% for the financial year 2020-21 i.e., from a QAAUM of Rs. 7647.37 crore for the quarter ending 31st March, 2020
to Rs. 7837.39 crore for the quarter ending 31st March, 2021. (Data Source: AMFI www.amfiindia.com).

While being tethered to our values, we continue to keep an eye on the changing landscape and proactively embrace
digital solutions to ensure continuity of service and value creation for our stakeholders. Some of the initiatives
undertaken in this space include:

e Mobile App for Cobranding and Content Distribution - Through our Mobile App initiative, we seek to add more
content options like videos, blogs, etc., to the cobranding facility and widen the content network available to our
partners.

e Webinars - By leveraging the power of web and conferencing technology, we have been able to conduct more
online interactions to further engage the investor and distributor/financial advisor community on various topics
ranging from our schemes to investor education and awareness.

Our various other digital initiatives like online empanelment of distributors, access to digital statements, online
transactions and support, continue to remain effective.

At BNP Paribas Asset Management India, we keep an eye on the changing world to identify opportunities and create
solutions that help you prosper, as the nation seeks to restore growth and rebuild confidence.

We look forward to your continued support as we embark on our next phase of growth. Your support and trust have
only motivated us to serve you better. We would be glad to hear from you on our dedicated customer care number 1800
102 2595 (Toll Free), Monday to Saturday, between 9 am to 7 pm. Alternately, you can also send us your suggestions
on customer.care@bnpparibasmf.in on any aspect of our business that you think we can improve upon.
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TRUSTEE REPORT

17th ANNUAL TRUSTEE REPORT TO THE UNITHOLDERS OF BNP
PARIBAS MUTUAL FUND

Dear Investors,

We present with pleasure the 17th Annual Report of the Schemes of BNP
Paribas Mutual Fund (the ‘Fund’) for the financial year ended March 31, 2021.
As on March 31, 2021, there were 17 Schemes under the Fund with Assets
under Management of Rs. 7,441.23 crores.

A. BRIEF BACKGROUND OF SPONSOR, TRUST, TRUSTEE
COMPANY AND AMC

1. Sponsor

BNP Paribas Asset Management Asia Limited (the “Sponsor” of the Fund)
was incorporated in Hong Kong on October 29, 1991 under its original
name ABN AMRO Asset Management (Asia) Limited and currently it is
wholly owned by BNP Paribas Asset Management SA located in France.
The ultimate parent company of BNP Paribas Asset Management SA is
BNP Paribas SA, which is a listed Bank located in France.

The Sponsor holds 100% of the paid—up equity share capital of BNP
Paribas Asset Management India Private Limited (the ‘AMC’) and BNP
Paribas Trustee India Private Limited (the ‘Trustee Company’) along with
its two nominee shareholders in both AMC and Trustee Company.

2. BNP Paribas Mutual Fund

The Fund has been constituted as a trust in accordance with the
provisions of the Indian Trusts Act, 1882 (2 of 1882), by the Sponsor
(Settlor) and Trustee Company as per the terms of the Superseding
Trust Deed dated February 14, 2011 read with First Supplemental
Deed of Trust dated July 24, 2019. It may be noted that the Fund was
originally constituted as ABN AMRO Mutual Fund in accordance with the
provisions of the Indian Trusts Act, 1882, by the original Sponsor, ABN
AMRO Bank N.V., as per the terms of the Trust Deed dated April 15,
2004, and consequent to global restructuring, the Fund was renamed
from ABN AMRO Mutual Fund to Fortis Mutual Fund in 2008, and since
2010, is named as BNP Paribas Mutual Fund.

The Fund had been originally registered with the Securities and
Exchange Board of India (SEBI), vide Registration No. MF/049/04/01
dated May 27, 2004. Consequent to change in sponsor, the Fund has
been registered again with SEBI under the same Registration No. i.e.
SEBI Registration No. MF/049/04/01 dated October 20, 2010.

3. BNP Paribas Trustee India Private Limited

The Trustee Company (CIN: U65991MH2003PTC142971) is a private
limited company incorporated under the Companies Act, 1956. It acts as
the Trustee to the Fund as per terms of the Superseding Deed of Trust
(‘Trust Deed’) dated February 14, 2011 executed between the Trustee
and the Sponsor. This Trust Deed has been registered under the Indian
Registration Act, 1908.

The Trustee Company is the exclusive owner of the Fund and holds
the same in trust for the benefit of the Unitholders of the Fund. The
Trustee Company has been discharging its duties and carrying out the
responsibilities as provided in the Securities and Exchange Board of
India (Mutual Funds) Regulations, 1996, (‘the Regulations’) and the Trust
Deed. The Trustee Company seeks to ensure that the Fund and the
Schemes floated thereunder are managed by the AMC in accordance
with the Trust Deed, the Regulations, directions and guidelines issued
by the SEBI, the Stock Exchanges, the Association of Mutual Funds in
India and other regulatory agencies.

The main responsibility of the Trustee Company is to safeguard the
interest of the Unitholders and inter-alia ensure that the AMC functions in
the interest of the investors and in accordance with the Regulations, the
provisions of the Trust Deed and the Statement of Additional Information,
Scheme Information Document of the respective Schemes.

DIRECTORS OF BNP PARIBAS TRUSTEE INDIA PRIVATE LIMITED:

Mr. Rajan Ghotgalkar
Mr. Sanjeev Pandit
Mr. Ashok P. Jangid
Mr. Andrew Turner

Independent Director
Independent Director
Independent Director
Associate Director

4. BNP Paribas Asset Management India Private Limited

The AMC (CIN: U65991MH2003PTC142972) is a private limited
company incorporated under the Companies Act, 1956. The AMC has
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been appointed as Asset Management Company of the Fund by the
Trustee Company vide Superseding Investment Management Agreement
(IMA) dated February 15, 2011 executed between BNP Paribas Trustee
India Private Limited and BNP Paribas Asset Management India Private
Limited to function as the Investment Manager for all the Schemes of
BNP Paribas Mutual Fund.

DIRECTORS OF BNP PARIBAS ASSET MANAGEMENT INDIA
PRIVATE LIMITED:

Mr. Chandan Bhattacharya
Mr. Sanjay Sachdev
Mr. Sharad Sharma
Mr. Rakesh Vengayil

Independent Director
Independent Director
Associate Director
Associate Director

From the information provided to the Trustee Company and the reviews
the Trustee Company has undertaken, the Trustee Company believes
the AMC has operated in the interests of the Unitholders.

B. RISK MANAGEMENT SYSTEM:

SEBI vide its circular dated September 30, 2002, has mandated the
establishment of a full- fledged risk- management framework for mutual funds
in India. In the opinion of the Directors of the Trustee Company (the ‘Trustees’)
and to the best of their knowledge, the risk management system in the Fund
is adequate.

C. FUTURE OUTLOOK AND OPERATIONS OF THE SCHEMES:

As the world prepares for mass vaccination, the prospect of economic
growth and a return to normalcy has resurfaced, albeit not at the same rate
in all countries. Following the first wave, we saw a resumption of mobility,
which fueled demand and helped the economy recover. The recovery trade,
however, was short-lived; by early March 2021, India was in the midst of a
second wave. The increase in average daily cases was five times that of the
first wave, putting the country’s healthcare system under strain. This, in our
opinion, will slow the recovery process and dampen business and consumer
confidence.

In the midst of all of this, the adequate speed of vaccination campaigns (given
India’s population size) and low fatality rate provide some solace. Some states
are now able to control the cases but are not completely out of the woods.
Compared to first wave the lockdowns in second wave are regional in nature
and less stringent than earlier. Small and medium size business have adapted
well this time. The high frequency economic indicators and global mobility
indicators we track showed marginal impact in the early part of the second
wave but could deepen as more large states undergo lockdown to curtail the
impact.

Governments across the globe have extended active fiscal support. This
coupled with Central banks globally continuing their ample liquidity stance
has kept the markets being well supported. In India too, the monetary policy
response remain accommodative and government policy push is supportive
of growth post the setback on health front. We expect this trend to continue
until we see some normalcy back.

The Government’s intent has been to use expansionary fiscal policy to
support growth, sidestepping concerns over debt sustainability and sovereign
rating. The fiscal deficit is pegged at 6.8% of GDP in FY 2022 compared to
a revised estimate of 9.5% for FY 2021. The focus has been on increasing
capital expenditure, by both the Centre (+26% year-on-year) and states. It
is clear that with healthy GST numbers, there is surely some consumption
impulse and household savings of the last year are driving this. Now with
the Government looking to spend; what is important is that domestic output
of productivity compliments this huge money supply in the system. This is
important for inflation as well as imports going forward.

We believe following themes should help improve India’s medium-term growth
outlook:

. Focused government push: India is well positioned to capitalise on
the ongoing shifts in the global supply chain. However, this will require
a focused approach by the government and the announcement of
supportive schemes that can attract foreign capital.

. Reimagining the existing business processes and operating models:
Businesses are likely to focus on reimagining and re-envisioning of
the way they work and interact with both internal as well as external
stakeholders. Agile policies and ways of working will be adopted to move
towards structured recovery and sustainability.

. Low interest rates: In our view, the RBI is going to continue its
accommodative stance until we see growth engine coming back on
track. The prevailing low interest rate regime is likely to augur well for
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business activity, boost investment in capex, and provide an impetus to
the housing sector.

. Relative strength of leaders: We are likely to see market leaders
outperform challengers, including those in the informal sector, due to
their inherent strength and ability to tackle the challenges of the previous
year.

The pandemic loomed large in all aspects of our lives, while in 2021 our
outlook is fringed with hope. Governments, businesses and even people are
cautiously creating a roadmap for the way forward. Both the first and the
second waves have started from urban centers, and hence to prevent a third
wave, an aggressive vaccination in the top cities could be a useful strategy
for containment of the virus. Even if constant mutations result in another
Covid wave, with mass vaccination, death rates and serious cases could be
substantially reduced, relieving the health infrastructure and economic loss.

Mutual Fund Industry Overview:

The Average Assets managed by the Indian mutual fund industry have grown
from Rs. 24.7 trillion in FY 2020 to Rs. 32.2 trillion in FY 2021. That represents
a 30.4% growth in assets over the last one year. As on March 31, 2021, the
equity schemes have the largest number of folios of approximately 657 lakh,
which constitutes nearly 67.2% share of the total number of folios. This is
followed by hybrid schemes with 94 lakh folios and debt schemes with 82 lakh
folios. The remaining folios are in solution-oriented and other schemes. The
proportionate share of equity-oriented schemes (includes equity and balanced
schemes) is now 35.1% of the industry assets in FY 2021, up from 30.5%
in FY 2020. The share of fixed income oriented schemes (debt, liquid, and
money market) is 42.3% in FY 2021, down from 46.2% in FY 2020 of industry
assets. Individual investors now hold a marginally higher share compared to
FY 2020, i.e. 53.8% in FY 2021 compared with 52.2% in FY 2020. Institutional
investors account for 46.2% of the assets, of which corporates are 96%. The
rest are Indian and foreign institutions and banks.

Future Plans:

In its onward journey, the AMC will continue to focus on harnessing the digital
platforms/tools to communicate effectively to a wider investor and partner
base and further enhance the investment and transaction experience for them
in schemes of the Fund.

Expanding the scope of Investor and Partner Engagement:

. Through the Mobile App initiative, the AMC will seek to add more content
options like videos, blogs etc. to the cobranding facility and widen the
content network available to the Partner.

. More webinars will be conducted to leverage the power of technology and
further engage the investor and distributor/financial advisor community
on various topics ranging from the schemes of the Fund to investor
education and awareness.

Status of Amalgamation:

Bank of Baroda (‘BOB’) and BNP Paribas Asset Management Asia Ltd
(‘BNP Asia’) have signed binding agreements on October 11, 2019 to merge
their Asset Management and Trustee Companies in India. Thus, subject to
regulatory approvals, the FY 21-22 is expected to witness the completion
of the proposed merger of Baroda Asset Management India Limited, a
wholly-owned subsidiary of BOB into BNP Paribas Asset Management India
Private Limited, a wholly-owned subsidiary of BNP Asia and the merger of
BNP Paribas Trustee India Private Limited, a wholly-owned subsidiary of BNP
Asia, into Baroda Trustee India Private Limited, a wholly-owned subsidiary
of BOB. Until, the completion of the merger, both existing AMC and Trustee
Companies will continue to operate as independent entities. The integration
process will continue within the regulatory and legal framework.

D. INVESTMENT OBJECTIVES, INVESTMENT POLICY AND SCHEME
PERFORMANCE AS ON MARCH 31, 2021

l. INVESTMENT OBJECTIVES AND INVESTMENT POLICY

1. BNP Paribas Liquid Fund (BNPP LF) (An open-ended liquid
scheme):

Investment Objective: The primary investment objective of the Scheme
is to generate regular returns in line with investments in debt and money
market securities with maturity of up to 91 days.

The Scheme invests in short term fixed income instruments with maturity
of up to 91 days such as treasury bills, certificate of deposits (CD),
commercial papers (CP), Tri-party repo (TREPs) on CCIL platform with
Government Securities as collateral/reverse repos, etc.
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As per Scheme’s Asset Allocation, the Scheme shall invest 0-100% of
its net assets in debt and money market instruments with maturity upto
91 days. For more details on Scheme’s asset allocation, investment
strategy, risk factors etc., please refer to the Scheme Information
Document available on our website www.bnpparibasmf.in.

2. BNP Paribas Low Duration Fund (BNPP LDF) (An Open ended

Low Duration Debt Scheme investing in instruments such that
Macaulay duration of portfolio is between 6 months and 12
months)

Investment Objective: The primary objective of the Scheme is to provide
income consistent with the prudent risk from a portfolio comprising
investment in debt & money market instruments such that the Macaulay
duration of the portfolio is between 6 months - 12 months.

The short maturity profile of the Scheme helps to reduce the sensitivity
of the portfolio to changing interest rate scenarios. The Scheme aims
to invest in a prudent mix of debt securities, money market instruments
and government securities to generate capital appreciation. The portfolio
construction process follows a stringent internal credit policy framework
with the endeavor to invest in papers of high credit quality.

As per Scheme’s Asset Allocation, the Scheme shall invest (i) 0-100%
of its net assets in debt and money market instruments such that the
Macaulay duration of the portfolio is between 6 months - 12 months
and (ii) 0-10% in Units issued by REITs & InvITs. For more details on
Scheme’s asset allocation, investment strategy, risk factors etc., please
refer to the Scheme Information Document available on our website
www.bnpparibasmf.in.

3.  BNP Paribas Short Term Fund (BNPP STF) (An Open ended Short

Term Debt Scheme investing in instruments such that Macaulay
duration of portfolio between 1 year and 3 years)

Investment Objective: The primary objective of the Scheme is to provide
income consistent with the prudent risk from a portfolio comprising
various debt & money market instruments.

The Scheme aims to invest in a mix of high quality instruments at the
shorter end of the yield curve. These may be commercial paper (CP),
certificate of deposit (CDs), government securities, securities issued by
private or public sector companies, etc. While investing in fixed income
instruments, the Scheme takes into account various factors affecting
the Indian economy, interest rate scenario, and the relative valuation,
maturity profile and liquidity of the securities, etc.

As per Scheme’s Asset Allocation, the Scheme shall invest (i) 0-100%
of its net assets in debt and money market instruments such that the
Macaulay duration of the portfolio is between 1 year-3 years and (ii)
0-10% in Units issued by REITs & InvITs. For more details on Scheme’s
asset allocation, investment strategy, risk factors etc., please refer
to the Scheme Information Document available on our website www.
bnpparibasmf.in.

4.  BNP Paribas Medium Term Fund (BNPP MTF) (An Open ended

Medium Term Debt Scheme investing in instruments such that
the Macaulay duration of the portfolio is between 3 years and 4
years)

Investment Objective: The investment objective of the Scheme is to
seek to optimize returns from a portfolio comprising investment in debt
& money market instruments such that the Macaulay duration of the
portfolio is between 3 year and 4 years.

The Scheme aims to invest in a mix of corporate and PSU bonds,
government securities, and money market instruments. The Scheme
aims to have moderate duration and accordingly, faces commensurate
interest rate risks. The Scheme intends to invest in high quality debt
instruments and with the help of a stringent internal credit policy
framework, it endeavors to have low credit risk.

As per Scheme’s Asset Allocation, the Scheme shall invest (i) 0-100%
of its net assets in debt and money market instruments such that the
Macaulay duration of the portfolio is between 3 year - 4 years and (ii)
0-10% in Units issued by REITs & InvITs. For more details on Scheme’s
asset allocation, investment strategy, risk factors etc., please refer
to the Scheme Information Document available on our website www.
bnpparibasmf.in.
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5. BNP Paribas Corporate Bond Fund (BNPP CBF) (An Open ended
Debt Scheme predominantly investing in AA+ and above rated
corporate bonds)

Investment Objective: The investment objective of the Scheme is to
generate income and capital gains through investments predominantly
in AA+ and above rated corporate bonds.

The Scheme follows an accrual-based strategy and invests predominantly
in AA+ and above rated corporate bonds. A portion of assets is invested
in other debt instruments including but not limited to money market
instruments, government securities, state development loans, treasury
bills etc.

As per Scheme’s Asset Allocation, the Scheme shall invest (i) 80-100%
of its net assets in corporate bonds (AA+ and above rated instruments)
(ii) 0-20% in debt securities & government securities (other than those
stated above) & money market instruments and (iii) 0-10% in Units
issued by REITs & InvITs. For more details on Scheme’s asset allocation,
investment strategy, risk factors etc., please refer to the Scheme
Information Document available on our website www.bnpparibasmf.in.

6. BNP Paribas Flexi Debt Fund (BNPP FDF) (An Open ended
Dynamic Debt Scheme investing across duration)

Investment Objective: The primary objective of the Scheme is to
generate income through investments in a range of debt and money
market instruments of various maturities with a view to maximising
income while maintaining an optimum balance between yield, safety
and liquidity.

The Scheme dynamically invests in bonds of various maturities in
anticipation of a change in interest rate scenarios. It strives to optimize
potential returns in both rising and falling interest rate scenarios. The
portfolio may have high duration and interest rate risks.

As per Scheme’s Asset Allocation, the Scheme shall invest (i) 80-100%
of its net assets across duration in debt & money market instruments
and (ii) 0-10% in Units issued by REITs & InvITs. For more details on
Scheme’s asset allocation, investment strategy, risk factors etc., please
refer to the Scheme Information Document available on our website
www.bnpparibasmf.in.

7. BNP Paribas Overnight Fund (BNPP OF) (An open-ended debt
scheme investing in overnight securities):

Investment Objective: The primary investment objective of the Scheme
is to generate regular returns in line with investments in overnight
securities maturing on or before next business day.

The scheme is positioned as low-risk, low-volatility fund which aims
at offering reasonable returns to investors looking to park short term
surpluses in overnight securities. Individual instruments are selected
based on yield, liquidity, credit risk of issuer, exposure to issuer, etc.

As per Scheme’s Asset Allocation, the Scheme shall invest 0-100% of
its net assets in debt securities and money market instruments with
overnight maturity. For more details on Scheme’s asset allocation,
investment strategy, risk factors etc., please refer to the Scheme
Information Document available on our website www.bnpparibasmf.in.

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.

II.  PERFORMANCE OF ALL OPEN ENDED SCHEMES AS ON MARCH
31, 2021:
Refer Annexure 1.

E. SIGNIFICANT ACCOUNTING POLICIES:

The Significant accounting policies form part of the Notes to the Accounts
annexed to the Balance Sheet of the Schemes in Full Annual report.
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Accounting policies applied are in accordance with Securities and Exchange
Board of India (Mutual Funds) Regulations, 1996.

F.  INVESTMENT IN FOREIGN SECURITIES BY MUTUAL FUNDS

As per the SEBI Circulars Nos. SEBI/IMD/CIR No.7/104753/07 dated
September 26, 2007, SEBI/IMD/CIR No0.2/122577/08 dated April 8, 2008 and
SEBI Circular SEBI/HO/IMD/DF3/CIR/P/2020/225 dated November 05, 2020,
a scheme may invest in foreign securities with the approval of SEBI.

We have obtained approval from SEBI for investments in Foreign Securities
and Overseas ETFs vide SEBI letter dated December 8, 2006. In accordance
with the above circulars, our overall present limits as a Mutual Fund are as
under:

US $ 600 Million
US $ 200 Million

Foreign Securities

Overseas ETFs

As on March 31, 2021, no Scheme of the Fund had exposure to foreign
securities.

G. DETAILS OF UNCLAIMED DIVIDENDS & REDEMPTIONS

Scheme Name Unclaimed Dividend Unclaimed Redemption
Amount No of | Amount (Rs.) No of
(Rs.) | investors investors
BNP Paribas Corporate Bond Fund 97,129.56 7 88,073.74 74
BNP Paribas Flexi Debt Fund 421,687.69 80 59,740.64 549
BNP Paribas Liquid Fund 1,446.95 16 | 3,719,251.05 1241
BNP Paribas Low Duration Fund 119,102.97 57 | 2,587,421.26 513
BNP Paribas Medium Term Fund 1,431.36 4 96,261.65 4
BNP Paribas Short Term Fund 14,302.83 13 179,460.07 81
BNP Paribas Overnight Fund 0 0| 1,016,256.02 59

In terms of SEBI circular no. Cir / IMD / DF / 2/ 2010 May 13, 2010, the data
on redressal of complaints received against Mutual Fund during FY 2020-21
is provided in Annexure 2.

I PROXY VOTING POLICY AND RELATED DETAILS

(a) Interms of SEBI circular no. SEBI/IMD/CIR No 18 / 198647 /2010 dated
March 15, 2010 read with SEBI circular no. CIR/IMD/DF/05/2014 dated
March 24, 2014 the general policies and procedures for exercising the
voting rights in respect of shares held by the Mutual Fund (key extract)
is provided in Annexure 3.

(b) The summary of votes cast during the FY 2020-21 by AMC is as follows:

Quarter Total no. of Break-up of Vote decision
resolutions For| Against | Abstained
Quarter 1 (April - May - June) 46 36 4 6
Quarter 2 (July - Aug - Sept) 975 739 7 229
Quarter 3 (Oct - Nov - Dec) 43 41 1 1
Quarter 4 (Jan - Feb - Mar) 57 47 3 7

For the complete voting details, Unitholders can log on to the website of
the Fund at www.bnpparibasmf.in.

J. BROKERAGE AND COMMISSION PAID TO ASSOCIATES /
RELATED PARTIES / GROUP COMPANIES OF SPONSOR / AMC

In terms of circular no. SEBI/IMD/CIR No 18 /198647 /2010 dated March 15,
2010, data on brokerage and commission paid to associates/related parties/
group companies of Sponsor/AMC is provided in Annexure 4.

K. DISCLOSURE OF CHANGES IN RISK-O-METER

In terms of circular no. SEBI/HO/IMD/DF3/CIR/P/2020/197 dated October 05,
2020, details on changes in risk-o-meter for Schemes of the Fund is provided
in Annexure 5.

L. STATUTORY INFORMATION & LIABILITIES

The Sponsor is not responsible or liable for any loss resulting from the
operations of the Schemes beyond the initial contribution of Rs.1 lakh for
setting up the Fund and such other accretions/ additions to the same. The
associates of the Sponsor / AMC are not responsible or liable for any loss or
shortfall resulting from the operations of the Scheme(s).

The price and redemption value of the units and income from them can go
up as well as down with the fluctuations in the market value of its underlying
investments.
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Full Annual Report shall be disclosed on the Fund website (www.bnpparibasmf.
in) and on the website of AMFI (www.amfiindia.com) and shall be available for
inspection at the Head Office of the Fund. On written request, present and
prospective unitholder /investors can obtain copy of the Trust Deed, the full
Annual Report of the Fund and AMC at a price and the text of the relevant
scheme.
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contributions made by the dedicated and committed team of employees of
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For and on behalf of the Board of Trustees of BNP Paribas Mutual Fund
Sd/-
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Chairman
BNP Paribas Trustee India Private Limited

Place: Mumbai
Date: May 11, 2021
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ANNEXURE 1 - PERFORMANCE OF THE SCHEMES AS ON MARCH 31, 2021

CAGR % DIRECT PLAN - CAGR %
Scheme/Benchmark Last 1 Last 3 Last5 Since Last 1 Last 3 Last5 Since
year™ years years Inception year™ years years Inception
BNP Paribas Flexi Debt Fund 4.30 6.52 6.96 8.03 5.44 7.58 7.96 8.71
CRISIL Dynamic Debt Index (Benchmark) 7.97 8.87 8.53 8.17 7.97 8.87 8.53 8.74
Inception Date 23-Sep-04 1-Jan-13

Performance Commentary

The benchmark comprises of 45% gilts only rest 55% is

invested in corporate bonds upto AArating. The scheme

portfolio was 100% soverign portfolio, hence the Scheme has underperformed the benchmark, The difference

in distributor plan was due to relatively higher expense

ratio as compared to direct plan.

BNP Paribas Corporate Bond Fund?® 7.29 4.53 6.13 7.35 7.85 4.97 6.67 7.54
CRISIL Corporate Bond Composite Index 9.2 8.81 8.83 8.82 9.22 8.81 8.83 9.10
(Benchmark)

Inception Date 8-Nov-08 1-Jan-13

Performance Commentary

The Scheme underperformed the benchmark as the AUM of the Scheme created constraints in execution of any

active interest rate calls. The focus was to adhere to the
and in line with the investment objective of the Scheme

asset allocation for the Scheme as per SEBI guidelines

BNP Paribas Low Duration Fund 5.80 6.78 6.90 7.77 6.66 7.62 7.66 8.30
CRISIL Low Duration Debt Index 6.46 757 764 764 6.46 757 764 8.27
(Benchmark)

Inception Date 21-Oct-05 1-Jan-13

Performance Commentary

The Scheme outperformed the benchmark in FY21 and across the time period mentioned in direct plan, the
underperformance in distributor plan was due to relatively higher expense ratio.

BNP Paribas Liquid Fund 3.47 5.73 6.22 7.14 3.57 5.86 6.33 7.33
CRISIL Liquid Fund Index (Benchmark) 4.07 6.01 6.40 6.93 4.07 6.01 6.40 7.33
Inception Date 2-Sep-04 1-Jan-13

Performance Commentary

The Scheme underperformed the benchmark in FY21 du
The scheme invested mostly in conservative PSU/PFI

e to a very conservative portfolio post pandemic in FY21.
bonds.

BNP Paribas Medium Term Fund 5.00 2.28 4.27 5.74 5.52 2.92 4.97 6.51
CRISIL Medium Term Debt Index 9.05 9.01 8.80 9.56 9.05 9.01 8.80 9.56
(Benchmark)

linception date: 5-Mar-14 5-Mar-14

Performance Commentary

The Scheme underperformed the benchmark as the AUM of the Scheme created constraints in execution of any

active interest rate calls. The focus was to ensure that
duration range as per SEBI guidelines and in line with

the Scheme remains within the permissible macaulay
the investment objective of the Scheme.

BNP Paribas Short Term Fund?® 8.15 7.27 7.35 7.80 8.89 8.13 8.03 8.51
?BF:}':C';::&? Term Bond Fund Index 7.80 8.38 8.08 7.89 7.80 8.38 8.08 8.49
Inception Date 13-Sep-04 1-Jan-13

Performance Commentary The scheme outperformed the benchmark in FY21 in Direct as well as distributor plan in FY21.

BNP Paribas Overnight Fund 2.98 N.A. N.A. 4.03 3.08 N.A. N.A. 4.14
CRISIL Overnight Index (Benchmark) 3.08 N.A. N.A. 4.14 3.08 N.A. N.A. 4.14
Inception Date 12-Apr-19 12-Apr-19

Performance Commentary

The scheme performance is in line with the benchmark

in FY21 in direct plan.

“Absolute Returns

Past performance may or may not be sustained in future and should not be used as a basis of comparison with other investments. Returns do not
take into account the load, if any. Returns are for growth option.

#The inception date of BNP Paribas Corporate Bond Fund is November 8, 2008. However, since there was no continuous NAV history available for this plan
prior to May 10, 2010, the point to point return from since inception may not be the true representation of the performance of the scheme. Hence the returns
since May 10, 2010 have been considered for calculating performance for the since inception. Inception Date for Direct Plan under Scheme is 1-Jan-13.

&The inception date of BNP Paribas Short Term Fund is September 13, 2004. However, since there was no continuous NAV history available for this plan prior
to April 13, 2009, the point to point return may not be the true representation of the performance of the scheme. Hence the returns since April 23, 2009 have
been considered for calculating performance for the since inception. Inception Date for Direct Plan under Scheme is 1-Jan-13.

BNP Paribas Mutual Fund

11



Debt Schemes

ABRIDGED ANNUAL REPORT 2020-2021

ANNEXURE 2 - Redressal of Complaints received against Mutual Fund during 2020-2021

Total Number of Folios - 278450

Complaint [ Type of complaint# (a) No. of Action on (a) and (b)
code complaints | (h) No of Resolved Non Pending
pending complaints - within 30 | 30-60 days 60-180|  Beyond | Actionable* | 0.3 months | 3-6 months | 6-9 months 9-12
atthe | received days days | 180 days months
beginning | during the
of the year year
1A Non receipt of Dividend on 0 - - - - - - - - - _
Units
1B Interest on delayed payment 0 - - - - - - - - - -
of Dividend
IC Non receipt of Redemption 0 - - - - - - - - - -
Proceeds
1D Interest on delayed payment 0 12 12 - - - - - - - -
of Redemption
1A Non receipt of Statement of 0 - - - - - - - - - -
Account/Unit Certificate
1B Discrepancy in Statement of 0 - - - - - - - - - -
Account
Ic Data corrections in Investor 0 22 22 - - - - - . - -
details
1D Non receipt of Annual 0 - - - - - - - - - _
Report/Abridged Summary
A Wrong switch between 0 - - - - - - - - - -
Schemes
B Unauthorized switch 0 - - - - - - - - - -
between Schemes
nc Deviation from Scheme 0 - - - - - - - - - -
attributes
D Wrong or excess charges/ 0 - - - - - - - - - _
load
INE Non updation of changes 0 6 6 - - - - - - - _
viz. address, PAN, bank
details, nomination, etc
[\ Others ** 0 14 14 - - - - - - - -
Total 0 54 54 0 0 0 0 0 0 0 0

# including against its authorized persons/ distributors/ employees. etc.
* Non actionable means the complaint that are incomplete / outside the scope of the mutual fund
The details of investor complaints received by BNP Paribas Mutual Fund for the period April 1, 2020 - March 31, 2021 was approved by the Trustees on May

11, 2021.
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ANNEXURE 3 - KEY EXTRACT OF GOVERNANCE MEASURES AND VOTING PRINCIPLES

The Securities Exchange Board of India (SEBI) vide its Circular no. SEBI/IMD/CIR No 18 / 198647 /2010 dated March 15, 2010 mandated all the AMCs to
disclose their general policies and procedures for exercising the voting rights in respect of their shareholdings on their respective website as well as in the
annual report distributed to the unit holders from the financial year 2010-11.

Accordingly, BNP Paribas Asset Management India Private Limited (AMC) has outlined “Governance Measures and Voting Principles” (the Policy) which set
out the expectations of public companies in which the AMC on behalf of its schemes invest. The expectations are clearly laid out through a set of principles
which create a framework by which AMC executes its ownership responsibilities.

The following principles describe AMC’s expectations of public companies in which investments are made. They act as a guiding framework by which AMC
executes the ownership responsibilities. These governance measures and voting principles shall be applied to all the companies including the group /associate
companies of the AMC and to the companies that have subscribed to the units of the schemes.

Act in the long-term interests of shareholders:

Align incentive structures with long-term interests of shareholders:
Ensure strong independent presence within board structure:
Disclose accurate, adequate, and timely information:

Treat shareholders equitable and protect minority rights:

o ok w b e

Facilitate the execution of shareholders rights:
7. Ensure good environmental and social performance:

The AMC shall vote in the interest of its unit holders. AMC shall act with appropriate care, skill, prudence and diligence. AMC has constituted a Proxy Voting
Committee to decide on the voting matters. This Committee is empowered to establish voting guidelines and is responsible to ensure that these guidelines and
procedures are followed. As voting is considered as an integral part of the investment process, the final responsibility for voting lies with the Head — Equities.

The Members of this Committee are as follows:
1. Head - Equities

2 Fund Manager(s) (Equities)

3.  Compliance Officer
4

Managing Director & CEO, by whatever designation called, (member holding veto powers to participate only for special situations e.g. Mergers & Acquisitions
and where the Proxy Voting Committee decides to vote ‘Against’ certain resolution/ proposal. The decision of the Managing Director & CEO shall be final)

Quorum of the Committee shall be atleast 2 members. Frequency of the meeting shall be on receipt of the meeting notice from the specified companies.
The policy provides for guidelines and detailed information on how AMC will vote on the most common voting items like:

Financial Statements / Director and Auditor Reports

Appointment of Auditors and Approval of Audit Fees

Article Amendments

Board elections

1.
2
3
4
5. Discharge of Board and Management
6 Remuneration of directors

7 Share Issuance Requests

8.  Authorized Capital

9 Share Repurchase Plan/Buy Back of Shares

10. Debt restructuring

11. Mergers and Acquisition

12. Corporate Restructuring including Spin-offs, Asset Sales and Liquidations
13. Shareholder Proposals

14. Voting Procedures

15. Inadequate Information

16. Environmental and Social Performance

AMC understands its fiduciary duty to vote and that voting decisions may affect the value of shareholdings. Therefore, AMC will generally attempt to process
every proxy it receives for all domestic securities. However, there may be situations in which AMC may be unable to vote a proxy, or may chose not to vote a
proxy, such as where: (i) proxy ballot was not received from the custodian, (ii) a meeting notice was received too late; (iii) the Investment Manager believes it
is not in the best interest of the investors to vote the proxy for any other reason not enumerated herein, (iv) where the AMC has no economic interest on the
day of voting etc.

The vote will be cast at Mutual Fund Level. However, in case Fund Manager/(s) of any specific scheme has strong view against the views of Fund Manager/
(s) of the other schemes, the voting at scheme level will be allowed subject to recording of detailed rationale for the same.

The unit holders are requested to please visit our website www.bnpparibasmf.in for detailed copy of above stated Policy.

BNP Paribas Mutual Fund 13



Debt Schemes

ABRIDGED ANNUAL REPORT 2020-2021

ANNEXURE 4

DATA ON COMMISSION PAID TO ASSOCIATES/RELATED PARTIES/GROUP COMPANIES OF SPONSOR/AMC

Name of associate /related | Nature of Period covered Business given Commission paid
parties /group companies of | Association/ (Rs. Cr. & % of total business (Rs & % of total commission
Sponsor/AMC Nature of received by the fund) paid by the fund)
relation Rs. Cr. % Rs. %
Geojit Financial Services Ltd. | Group 01-April-2020 to 31-March-2021 8.03 0.03| 10,743,726.50 1.75
Company 01-April-2019 to 31-March-2020 8.56 0.01| 16,450,437.78 2.87
BNP Paribas Wealth Group 01-April-2020 to 31-March-2021 6.44 0.02 4,285,201.15 0.70
Management Ind Pvt. Ltd. Company 01-April-2019 to 31-March-2020 55.49 0.05| 6,539,927.07 1.14
BNP Paribas Group 01-April-2020 to 31-March-2021 0.02 @ 52,997.70 0.01
Company 01-April-2019 to 31-March-2020 0.05 @ 145,107.23 0.03
Sharekhan Limited Group 01-April-2020 to 31-March-2021 227.42 0.71| 52,421,673.51 8.53%
Company 01-April-2019 to 31-March-2020 165.73 0.15| 55,775,867.45 9.73

@ less than 0.01%

BROKERAGE PAID TO ASSOCIATES/RELATED PARTIES/GROUP COMPANIES OF SPONSOR/AMC

Name of Associate / related Nature of Period covered Value of transaction (in Rs. Brokerage (Rs. in Cr & % of

parties / group companies of | Association Cr. & % of total value of total brokerage paid by the
Sponsor/ AMC / Nature of transaction of the fund ) fund)

[Slatel Rs. Cr. % Rs. Cr. %

Sharekhan Limited Group Company | 01-April-2020 to 31-March-2021 67.83 0.02 0.08 0.72

01-April-2019 to 31-March-2020 66.14 0.23 0.08 0.76

BNP Paribas Securities India Group Company | 01-April-2020 to 31-March-2021 95.50 0.03 0.11 1.01

PviLtd 01-April-2019 to 31-March-2020 129.57 0.44 0.16 1.50
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ANNEXURE 5

ANNUAL DISCLOSURE OF RISK LEVEL OF SCHEMES OF BNP PARIBAS MUTUAL FUND
(as on March 31, along with number of times the risk level has changed over the year)

Scheme Name Risk-o-meter level at start of Risk-o-meter level at end of Number of changes in Risk-o-
the financial year i.e. as on the financial year i.e. as on meter during the financial year
December 31, 2020 31-Mar-2021

BNP Paribas Overnight Fund Low Risk Low Risk 0

BNP Paribas Low Duration Fund Low to Moderate Risk Low to Moderate Risk 0

BNP Paribas Liquid Fund Low to Moderate Risk Low to Moderate Risk 0

BNP Paribas Short Term Fund Moderate Risk Low to Moderate Risk 1

BNP Paribas Flexi Debt Fund Moderate Risk Moderate Risk 0

BNP Paribas Corporate Bond Fund Moderate Risk Low to Moderate Risk 1

BNP Paribas Medium Term Fund Moderate Risk Moderate Risk 0

Note: Risk-o-meter level as on December 31, 2020 and March 31, 2021 is calculated basis the respective schemes’ portfolio as on said even date in terms of
SEBI Circular SEBI/HO/IMD/DF3/CIR/P/2020/197 dated October 05, 2020.
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Debt Schemes

ABRIDGED BALANCE SHEET
As at March 31, 2021

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS LOW DURATION
FUND

(Rupees in Lakhs)

BNP PARIBAS LIQUID FUND

LIABILITIES
1 Unit Capital
2 Reserves & Surplus
2.1 Unit Premium Reserves
2.2 Unrealised Appreciation Reserve
2.3 Other Reserves
3 Loans & Borrowings
4 Current Liabilities & Provisions
4.1 Provision for doubtful Income/Deposits
4.2 Other Current Liabilities & Provisions

TOTAL

ASSETS
1 Investments
1.1. Listed Securities:
1.1.1 Equity Shares
1.1.2 Preference Shares
1.1.3 Equity Linked Debentures
1.1.4 Other Debentures & Bonds
1.1.5 Securitised Debt securities
1.2 Securities Awaited Listing:
1.2.1 Equity Shares
1.2.2 Preference Shares
1.2.3 Equity Linked Debentures
1.2.4 Other Debentures & Bonds
1.2.5 Securitised Debt securities
1.3 Unlisted Securities
1.3.1 Equity Shares
1.3.2 Preference Shares
1.3.3 Equity Linked Debentures
1.3.4 Other Debentures & Bonds
1.3.5 Securitised Debt securities
1.4 Government Securities
1.5 Treasury Bills
1.6 Commercial Paper
1.7 Certificate of Deposits
1.8 Bill Rediscounting
1.9 Units of Domestic Mutual Fund
1.10 Foreign Securities

Total Investments

2 Deposits

3 Other Current Assets

3.1 Cash & Bank Balance

3.2 Triparty repo

3.3 Others

4 Deferred Revenue Expenditure
(to the extent not written off)

TOTAL

Notes to Accounts - Annexure |

As at
March 31, 2021

As at

March 31, 2020

As at
March 31, 2021

As at
March 31, 2020

8,186.84 9,589.95 36,701.62 43,134.85
(240.03) (296.40) (936,428.82)  (1,017,042.96)
8.09 - 16.47 64.50
17,316.36 13,580.91 1,012,075.49 1,095,090.22
53.90 91.44 49.68 5,218.23
25,325.16 22,965.90 112,414.44 126,464.84
12,274.58 14,630.92 - 2,500.67
1,551.09 = = 5,035.37
= = 19,392.85 4,971.57

- - 65,265.63 33,256.82
4,892.71 4,125.68 19,897.22 54,592.10
18,718.38 18,756.60 104,555.70 100,356.53
61.64 31.60 22.71 107.18
5,033.75 3,763.88 7,452.18 25,578.14
1,511.39 413.82 383.85 422.99
25,325.16 22,965.90 112,414.44 126,464.84

Previous year’s figures have been regrouped / reclassified wherever necessary to correspond with the current year’s classification / disclosure.
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Debt Schemes

ABRIDGED BALANCE SHEET
As at March 31, 2021

LIABILITIES
1 Unit Capital
2 Reserves & Surplus
2.1 Unit Premium Reserves
2.2 Unrealised Appreciation Reserve
2.3 Other Reserves
3 Loans & Borrowings
4 Current Liabilities & Provisions
4.1 Provision for doubtful Income/Deposits
4.2 Other Current Liabilities & Provisions

TOTAL

ASSETS
1 Investments
1.1. Listed Securities:
1.1.1 Equity Shares
1.1.2 Preference Shares
1.1.3 Equity Linked Debentures
1.1.4 Other Debentures & Bonds
1.1.5 Securitised Debt securities
1.2 Securities Awaited Listing:
1.2.1 Equity Shares
1.2.2 Preference Shares
1.2.3 Equity Linked Debentures
1.2.4 Other Debentures & Bonds
1.2.5 Securitised Debt securities
1.3 Unlisted Securities
1.3.1 Equity Shares
1.3.2 Preference Shares
1.3.3 Equity Linked Debentures
1.3.4 Other Debentures & Bonds
1.3.5 Securitised Debt securities
1.4 Government Securities
1.5 Treasury Bills
1.6 Commercial Paper
1.7 Certificate of Deposits
1.8 Bill Rediscounting
1.9 Units of Domestic Mutual Fund
1.10 Foreign Securities

Total Investments

2 Deposits

3 Other Current Assets

3.1 Cash & Bank Balance

3.2 Triparty repo

3.3 Others

4 Deferred Revenue Expenditure
(to the extent not written off)

TOTAL

Notes to Accounts - Annexure |

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS SHORT TERM

FUND

As at
March 31, 2021

As at

March 31, 2020

(Rupees in Lakhs)

BNP PARIBAS FLEXI DEBT FUND

As at
March 31, 2021

As at
March 31, 2020

15,028.51

(8,582.22)

27,721.01

113.04

8,263.63

(7,503.18)
107.31
15,620.53

47.58

3,341.57

1,942.27

6,288.91

520.75

3,658.26

2,122.30
44.18
6,292.87

31.29

34,280.34

16,535.87

12,093.50

12,148.90

13,827.72

11,885.00

11,756.74

2,095.90

6,735.08
497.25

6,084.49

4,482.28
991.84

25,712.72

13,852.64

7,232.33

11,558.61

62.03
7,785.77
719.82

4.03
2,166.93
512.27

5.68
4,786.36
69.13

2.73
193.99
393.57

34,280.34

16,535.87

12,093.50

12,148.90

Previous year’s figures have been regrouped / reclassified wherever necessary to correspond with the current year’s classification / disclosure.
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Debt Schemes

ABRIDGED BALANCE SHEET

As at March 31, 2021

LIABILITIES
1 Unit Capital
2 Reserves & Surplus
2.1 Unit Premium Reserves

2.2 Unrealised Appreciation Reserve

2.3 Other Reserves
3 Loans & Borrowings

4 Current Liabilities & Provisions

4.1  Provision for doubtful Income/
Deposits

4.2  Other Current Liabilities &
Provisions

TOTAL

ASSETS
1 Investments
1.1. Listed Securities:
1.1.1 Equity Shares
1.1.2 Preference Shares
1.1.3 Equity Linked Debentures
1.1.4 Other Debentures & Bonds
1.1.5 Securitised Debt securities
1.2 Securities Awaited Listing:
1.2.1 Equity Shares
1.2.2 Preference Shares
1.2.3 Equity Linked Debentures
1.2.4 Other Debentures & Bonds
1.2.5 Securitised Debt securities
1.3 Unlisted Securities
1.3.1 Equity Shares
1.3.2 Preference Shares
1.3.3 Equity Linked Debentures
1.3.4 Other Debentures & Bonds
1.3.5 Securitised Debt securities
1.4 Government Securities
1.5 Treasury Bills
1.6 Commercial Paper
1.7 Certificate of Deposits
1.8 Bill Rediscounting
1.9 Units of Domestic Mutual Fund
1.10 Foreign Securities

Total Investments

2 Deposits

3 Other Current Assets
3.1 Cash & Bank Balance
3.2 Triparty repo

3.3 Others

4 Deferred Revenue Expenditure

(to the extent not written off)

TOTAL

Notes to Accounts - Annexure |

BNP PARIBAS CORPORATE

BOND FUND

As at

March 31, 2021

As at
March 31, 2020

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS MEDIUM TERM
FUND

As at
March 31, 2021

As at
March 31, 2020

(Rupees in Lakhs)

BNP PARIBAS OVERNIGHT FUND

As at
March 31, 2021

As at
March 31, 2020

1,114.29 1,393.26
(23.56) (20.17)
29.31 26.49
1,262.21 1,407.48
2.54 3.38
2,384.79 2,810.44
2,019.06 2,443.15
2,019.06 2,443.15
1.31 1.44
293.66 242.99
70.76 122.86
2,384.79 2,810.44

1,958.90 4,169.29 3,131.12 17,055.16
(14.35) (1.32) - (0.04)
- 29.21 - -
962.27 1,738.46 254.10 860.50
3.78 30.46 21.28 9.58
2,910.60 5,966.10 3,406.50 17,925.20
701.79 4,052.54 - -
1,660.68 1,152.40 - -
2,362.47 5,204.94 - -
2.56 2.89 24.74 25.99
495.84 546.98 3,366.95 17,879.36
49.73 211.29 14.81 19.85
2,910.60 5,966.10 3,406.50 17,925.20

Previous year’s figures have been regrouped / reclassified wherever necessary to correspond with the current year’s classification / disclosure.
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ABRIDGED REVENUE ACCOUNT
For the Year Ended March 31, 2021

ABRIDGED ANNUAL REPORT 2020-2021

April 1, 2020 to
March 31, 2021

BNP PARIBAS LOW DURATION FUND

April 1, 2019 to
March 31, 2020

(Rupees in Lakhs)

BNP PARIBAS LIQUID FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

1 INCOME
1.1 Dividend - - - -
1.2 Interest 1,541.15 2,000.84 4,028.13 11,696.58
1.3  Profit on sale/redemption of Investments & derivatives transactions, net 324.57 - 23.43 -
1.4 Load income - - 6.43 1.13
1.5 Other Income - - 1.19 0.31
(A) 1,865.72 2,000.84 4,059.18 11,698.02
2 EXPENSES
2.1 Loss on sale/redemption of investments,net - 4.82 96.17 69.22
2.2 Interest on borrowing - - 3.88 12.21
2.3 Management fees 53.05 55.14 30.54 37.97
2.4 Goods and Service tax on management fees 9.52 9.93 5.48 6.80
2.5 Transfer agents fees and expenses 13.00 8.64 16.17 30.46
2.6  Custodian fees 4.86 4.40 16.66 28.35
2.7 Trusteeship fees 2.03 1.55 6.80 8.50
2.8 Commission to Agents 112.74 101.93 18.75 17.34
2.9 Marketing & Distribution expenses 0.45 0.49 1.35 2.13
2.1 Audit fees 0.89 1.01 0.65 1.16
2.11 Investor Education expenses 6.22 7.07 35.65 46.87
2.12 CCIL Expenses 2.22 - 4.34 -
2.13 Professional fees 1.20 - 1.70 -
2.14 Other operating expenses 1.06 = 0.46 =
2.15 Deferred revenue expenditure written off - - - -
2.16 Expenses borne by AMC - - - -
(B) 207.24 194.98 238.60 261.01
3 NET REALISED GAINS / (LOSSES) FOR THE YEAR / PERIOD (A-B=C) 1,658.48 1,805.86 3,820.58 11,437.01
4 Net change in unrealised appreciation/(depreciation) in value of 22.57 (76.41) (48.04) 14.58
investments and derivative transactions (D)
5 NET SURPLUS / (DEFICIT) FOR THE YEAR / PERIOD (C+D =E) 1,681.05 1,729.45 3,772.54 11,451.59
5.1 Add: Balance transfer from Unrealised Appreciation Reserve - 61.93 64.50 49.91
5.2 Less: Balance transfer to Unrealised Appreciation Reserve 8.09 - 16.47 64.50
5.3 Add/ (Less): Equalisation 2,182.36 (3,974.43) (86,732.25) (96,885.90)
5.4  Transfer from Unit Premium Reserve - - - -
6 Total 3,855.32 (2,183.05) (82,911.68) (85,448.90)
7 Dividend appropriation
7.1  Transfer from retained surplus 29.77 35.37 5.24 19.53
7.2 Income Distributed during the year / period (119.87) (204.88) (103.05) (704.62)
7.3 Tax on income distributed during the year / period - (93.56) - (346.65)
8 Retained Surplus / (Deficit) carried forward to Balance sheet 3,765.22 (2,446.12) (83,009.49) (86,480.64)
Notes to Accounts - Annexure |
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ABRIDGED REVENUE ACCOUNT
For the Year Ended March 31, 2021

11
1.2
13
14
1.5

21
2.2
2.3
2.4
2.5
2.6
2.7
2.8
2.9
2.1
2.11
2.12
2.13
2.14
2.15
2.16

51
5.2
5.3
5.4

7.1
7.2
7.3

INCOME

Dividend

Interest

Profit on sale/redemption of Investments & derivatives transactions, net
Load income

Other Income

EXPENSES
Loss on sale/redemption of investments,net
Interest on borrowing
Management fees
Goods and Service tax on management fees
Transfer agents fees and expenses
Custodian fees
Trusteeship fees
Commission to Agents
Marketing & Distribution expenses
Audit fees
Investor Education expenses
CCIL Expenses
Professional fees
Other operating expenses
Deferred revenue expenditure written off
Expenses borne by AMC
(B)
NET REALISED GAINS / (LOSSES) FOR THE YEAR / PERIOD (A-B=C)

Net change in unrealised appreciation/(depreciation) in value of
investments and derivative transactions (D)

NET SURPLUS / (DEFICIT) FOR THE YEAR / PERIOD (C+D =E)

Add: Balance transfer from Unrealised Appreciation Reserve
Less: Balance transfer to Unrealised Appreciation Reserve
Add / (Less): Equalisation

Transfer from Unit Premium Reserve

Total

Dividend appropriation

Transfer from retained surplus

Income Distributed during the year / period

Tax on income distributed during the year / period

Retained Surplus / (Deficit) carried forward to Balance sheet

Notes to Accounts - Annexure |

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS SHORT TERM FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

(Rupees in Lakhs)

BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

1,803.63 1,073.36 655.26 1,046.41
288.03 = 75.29 433.62

= = 0.23 0.18

0.01 = 0.01 =
2,091.67 1,073.36 730.79 1,480.21
= 239.12 = =

72.29 56.22 61.40 71.51
12.98 10.12 11.02 12.87
12.64 7.55 5.81 8.33
4.94 2.22 1.79 2.18

2.16 0.96 073 1.03
134.53 60.70 104.46 109.20
0.85 0.32 0.26 0.21

0.89 0.94 0.89 0.94

6.34 2.92 2.33 2.93

0.96 = 0.27 =

0.78 0.73 0.30 0.43

0.22 0.28 0.06 0.16
249,58 382.08 189.32 209.79
1,842.09 691.28 541.47 1,270.42
(113.62) 112.75 (54.52) (11.57)
1,728.47 804.03 486.95 1,258.85
107.31 = 44.18 55.74

= 107.31 - 44.18
10,367.08 7,173.06 (527.39) (2,888.08)
12,202.86 7,869.78 3.74 (1,617.67)
90.99 22.44 5.88 9.34
(102.38) (36.98) (7.70) (14.26)
- (14.58) - (5.59)
12,191.47 7,840.66 1.92 (1,628.18)
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Debt Schemes

ABRIDGED REVENUE ACCOUNT

For the Year Ended March 31, 2021

BNP PARIBAS CORPORATE BOND
FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS MEDIUM TERM FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

(Rupees in Lakhs)

BNP PARIBAS OVERNIGHT FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

1 INCOME
1.1 Dividend - - - - - -
1.2 Interest 155.90 325.71 235.63 722.51 893.07 791.62
1.3 Profit on sale/redemption of 27.49 - 81.72 - - -
Investments & derivatives
transactions, net
1.4 Load income 1.62 7.89 0.06 - - -
1.5 Other Income 1.55 - - 0.24 0.42 0.32
(A) 186.56 333.60 317.41 722.75 893.49 791.94
2 EXPENSES
2.1  Loss on sale/redemption of - 620.55 - 1,211.90 - -
investments,net
2.2 Interest on borrowing - - - - - -
2.3 Management fees 3.18 6.60 16.88 52.65 6.57 4.70
2.4 Goods and Service tax on 0.58 1.19 3.04 9.48 1.18 0.83
management fees
2.5 Transfer agents fees and 1.23 2.34 2.04 538} 3.05 1.56
expenses
2.6  Custodian fees 0.39 0.63 0.68 1.49 4.26 2.53
2.7  Trusteeship fees 0.15 0.60 0.25 0.87 1.74 0.62
2.8 Commission to Agents 8.55 12.09 13.56 31.36 212 2.10
2.9 Marketing & Distribution expenses 0.05 0.13 0.06 0.20 0.43 0.21
2.1 Audit fees 0.89 0.91 0.89 0.93 0.65 0.66
2.11 Investor Education expenses 0.48 0.82 0.82 191 5.72 geaill
2.12 CCIL Expenses 0.04 - 0.15 - 5.56 -
2.13 Professional fees 0.14 0.04 0.12 0.16 1.20 1.46
2.14 Other operating expenses 0.01 0.05 0.03 0.08 - 0.15
2.15 Deferred revenue expenditure - - - - - -
written off
2.16 Expenses borne by AMC - - - - - -
(B) 15.69 645.95 38.52 1,316.36 32.48 18.13
3 NET REALISED GAINS / 170.87 (312.35) 278.89 (593.61) 861.01 773.81
(LOSSES) FOR THE YEAR /
PERIOD (A-B=C)
4 Net change in unrealised 2.82 98.79 (35.07) 83.21 - -
appreciation/(depreciation)
in value of investments and
derivative transactions (D)
5 NET SURPLUS / (DEFICIT) FOR 173.69 (213.56) 243.82 (510.40) 861.01 773.81
THE YEAR / PERIOD (C+D =E)
5.1 Add: Balance transfer from 26.49 - 29.21 - - -
Unrealised Appreciation Reserve
5.2  Less: Balance transfer to 29.31 26.49 - 29.21 - -
Unrealised Appreciation Reserve
5.3 Add/ (Less): Equalisation (311.77) (2,239.55) (1,049.16) (2,398.30) (1,462.76) 198.52
5.4  Transfer from Unit Premium - - - - - -
Reserve
6 Total (140.90) (2,479.60) (776.13) (2,937.91) (601.75) 972.33
7 Dividend appropriation
7.1  Transfer from retained surplus 1.83 - 0.05 - - -
7.2 Income Distributed during the year (4.37) - (0.06) - (4.65) (74.69)
| period
7.3 Tax on income distributed during - - - - - (37.14)
the year / period
8 Retained Surplus / (Deficit) (143.44) (2,479.60) (776.14) (2,937.91) (606.40) 860.50
carried forward to Balance sheet
Notes to Accounts - Annexure |
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NOTES TO ACCOUNTS

Debt Schemes

ABRIDGED ANNUAL REPORT 2020-2021

Notes to Accounts - Annexure | to the Abridged Balance Sheet and Revenue Account for the Year Ended March 31, 2021

1 Investments :-
1.1 Investments of the Schemes are registered in the name of the Trustees of BNP Paribas Mutual Fund for the benefits of the Schemes Unitholders.
1.2 Open Position of derivatives (outstanding market value & % to Net Assets) as of March 31, 2021 & as of March 31, 2020 -- NIL
1.3 Investments in Associates and Group Companies as on March 31, 2021 & as on March 31, 2020
Name of the scheme Name of the company Type of Security | Aggregate Market Value (Rupees in Lakhs)
March 31, 2021 March 31, 2020
NIL NIL NIL NIL NIL
1.4 Open position of Securities Borrowed and / or Lend by the schemes as on March 31, 2021 & as on March 31, 2020 - Nil
1.5 Aggregate Market Value of Non Performing Assets and provisions thereof as on March 31, 2021 & as on March 31, 2020 -- NIL
1.6 Aggregate Unrealised Gain / (Loss) as at the end of the Financial Year and percentage to net assets
Scheme Name Instrument Type Aggregate Appreciation As a percentage (%) to Net
and Depriciation in Value of Assets
Investments
(Rupees in Lakhs)
March 31, 2021 | March 31, 2020 | March 31, 2021 | March 31, 2020
BNP Paribas Low Duration | Debentures and bonds (3.22) (13.53) (0.01) (0.06)
Fund Government securities 8.52 - 0.03 -
Certificates of deposit 2.78 (0.95) 0.01 -
Commercial paper - - - -
BNP Paribas Liquid Fund Certificates of deposit 0.04 39.38 @ 0.03
Debentures and bonds - (3.83) - -
Government securities - 0.81 -
Treasury bills 2.46 4.45 @ @
Commercial paper 13.96 23.69 0.01 0.02
BNP Paribas Short Term | Debentures and bonds (23.32) 89.16 (0.07) 0.54
Fund Certificates of deposit - - - -
Government securities 17.01 18.16 0.05 0.11
Mutual funds - - - -
Commercial paper - - - -
BNP Paribas Flexi Debt Fund | Debentures and bonds - 26.45 - 0.22
Government securities (10.46) 15.56 (0.09) 0.13
Commercial paper - - - -
Treasury bills 0.12 2.17 @ 0.02
Mutual funds - - - -
BNP Paribas Corporate Bond | Debentures and bonds 29.31 26.49 1.23 (0.01)
Fund Government securities - - - -
BNP Paribas Medium Term | Listed debentures and bonds 1.19 37.71 0.04 0.21
Fund Government securities (7.06) (8.51) (0.24) (0.05)
Privately placed/unlisted debentures and - - - -
bonds
Mutual fund units - - - -
@ percentage less than 0.005%
1.7 Aggregate Value of Purchase and Sale with Percentage to Average Net Assets.
Scheme Purchases | Percentage Sales | Percentage Purchases | Percentage Sales | Percentage
(Rupees in (%) of | (Rupees in (%) of (Rupees in (%) of | (Rupees in (%) of
Lakhs)” average Lakhs) average Lakhs)” average Lakhs) average
daily net daily net daily net daily net
assets assets assets assets
2020-2021 2019-2020
BNP Paribas Low Duration Fund 174,247.11 560.50 | 167,943.62 540.22 167,170.44 537.73 | 166,679.11 536.15
BNP Paribas Liquid Fund 888,426.29 823.72 | 563,789.84 522.73 | 1,990,051.67 1,845.12 | 636,489.43 590.14
BNP Paribas Short Term Fund 228,901.47 721.46 | 217,531.04 685.62 105,935.31 333.89 | 105,286.86 331.85
BNP Paribas Flexi Debt Fund 105,172.21 902.92 | 110,081.25 945.06 188,920.46 1,621.91 | 365,793.06 3,140.39
BNP Paribas Corporate Bond Fund 6,615.37 272.24 7,131.84 293.49 6,826.34 280.92 11,190.40 460.51
BNP Paribas Medium Term Fund 20,135.57 483.54 23,242.99 558.16 39,408.63 412.91 44,657.05 1,072.39
BNP Paribas Overnight Fund - - - - 124,661.02 729.84 - -
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Debt Schemes

NOTES TO ACCOUNTS

ABRIDGED ANNUAL REPORT 2020-2021

Notes to Accounts — Annexure | to the Abridged Balance Sheet and Revenue Account for the Year Ended March 31, 2021

1.8 Non-Traded securities in the portfolio:

Scheme Instrument Market Value | Percentage (%) Market Value | Percentage (%)
(Rs. in Lakhs) to Net Assets (Rs. in Lakhs) to Net Assets
2020-2021 2019-2020

BNP Paribas Low Duration Fund Commercial paper - - - -
Certificates of deposit 4,892.71 19.36 2,450.96 9.70

Debentures and bonds 8,090.06 32.01 14,630.94 57.90

BNP Paribas Liquid Fund Commercial paper 75,205.80 66.93 33,256.82 29.60
Certificates of deposit - - 39,700.23 35.33

Debentures and bonds - - - -

Treasury Bills - - - -

BNP Paribas Short Term Fund Debentures and bonds 10,150.83 29.71 11,355.95 33.24
Certificates of deposit - - - -

BNP Paribas Flexi Debt Fund Commercial paper - - - -
Debentures and bonds - - 6,084.49 52.58

BNP Paribas Corporate Bond Fund | Debentures and bonds 1,918.27 80.52 1,984.45 83.30
BNP Paribas Medium Term Fund Debentures and bonds 500.21 17.21 3,651.74 125.63

2 Disclosure Under Regulation 25(8) Of The Securities And Exchange Board of India (Mutual Funds) Regulations, 1996, As Amended.

(a) Brokerage paid to associates/related parties/group companies of Sponsor/AMC

Name of associate/ Nature of Period covered Value of transaction (in Brokerage ( Rs Cr & % of
related parties/group Association/ Rs. Cr. & % of total value of | total brokerage paid by the
companies of Sponsor/ | Nature of transaction of the fund ) fund)
AMC relation Rs. Cr. % Rs. Cr. %
Sharekhan Ltd Group Company 01-April -2020 to 31-March-2021 67.83 0.02% 0.08 0.72%
BNP Paribas Securities | Group Company 01-April -2020 to 31-March-2021 95.50 0.03% 0.11 1.01%
India Pvt Ltd
Sharekhan Ltd Group Company 01-April -2019 to 31-March-2020 66.14 0.23% 0.08 0.76%
BNP Paribas Securities | Group Company 01-April -2019 to 31-March-2020 129.57 0.44% 0.16 1.50%
India Pvt Ltd
(b) Commission paid to associates/related parties/group companies of sponsor/AMC
Name of associate /related Nature of Period covered Business given Commission paid
parties/group companies of | Association/Nature (Rs. Cr. & % of total (Rs & % of total commission
Sponsor/AMC of relation business received by the paid by the fund)
fund)
Rs. Cr. % Rupees %
Geojit BNP Paribas Financial | Group Company 01-April-2020-to- 31-March-2021 8.03 0.03% | 10,743,726.50 1.75%
Services Ltd 01-April-2019-to- 31-March-2020 8.56 0.01% | 16,450,437.78 2.87%
BNP Paribas Wealth Group Company 01-April-2020-to- 31-March-2021 6.44 0.02% | 4,285,201.15 0.70%
Management India Pvt Ltd * 01-April-2019-to- 31-March-2020 55.49 0.05% | 6,539,927.07 1.14%
BNP Paribas Group Company 01-April-2020-to- 31-March-2021 0.02 @ 52,997.70 0.01%
01-April-2019-to- 31-March-2020 0.05 @ 145,107.23 0.03%
Share Khan Limited Group Company 01-April-2020-to- 31-March-2021 227.42 0.71%| 52,421,673.51 8.53%
01-April-2019-to- 31-March-2020 165.73 0.15% | 55,775,867.45 9.73%
@ percentage less than 0.005%
* erstwhile BNP Paribas Investment Services India Pvt. Ltd.
Details of Large Holdings in the schemes (i.e. in excess of 25% of the net assets) as follows
Name of the Scheme 31-Mar-21 31-Mar-20
No. of Investors % Holding No. of Investors % Holding
BNP Paribas Low Duration Fund 1 25.10% 1 25.83%
BNP Paribas Overnight Fund 2 55.82% 1 27.27%

BNP Paribas Mutual Fund
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NOTES TO ACCOUNTS

Notes to Accounts — Annexure | to the Abridged Balance Sheet and Revenue Account for the Year Ended March 31, 2021
4 Unit Capital movement during the year ended March 31, 2021 & March 31, 2020 - Refer to Annexure I

5 Prior year figures have been reclassified and regrouped, wherever applicable, to conform to current year’s presentation.

6 Contingent Liability as of March 31, 2021 & March 31, 2020 - NIL.
7

Expenses other than Management Fee viz.Transfer agents fees, Custodian fees, Trusteeship fees, Commission to Agents, Audit fees and Other Expenses
is inclusive of service tax (wherever applicable)

There were no transactions in Credit Default Swaps for the Year ended March 31, 2021 and March 31, 2020.

[oe]

9 These abridged financial statements have been derived by the management from the audited financial statements, and have not been audited.
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Annexure Il - SCHEDULES TO THE FINANCIAL STATEMENTS FOR THE YEAR ENDED MARCH 31, 2021

3. Unit Capital

Units of Rs. 1,000 each fully paid up for BNPP
LF,BNPP OVT & Units of Rs 10 each fully paid up for

all other schemes

Regular Plan - Growth Option
Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Daily Dividend Option
Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Weekly Dividend Option
Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Monthly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Quarterly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Growth Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

BNP PARIBAS LOW DURATION FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

431,247.647 44

(1,850.064) #

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

1,115,260.865 112

10,227.692 1

(694,240.910) (69)

BNP PARIBAS LIQUID FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

1,090.234

(0.859)

1

Quantity

(Rs. in
Lakhs)

Amount

March 31, 2020

1,089.248

472.173

(471.187)

11

429,397.583 44

431,247.647 44

1,089.375

1,090.234

652,692.931 65

(23,488.227) )

848,950.077 85

(196,257.146) (20)

629,204.704 63

652,692.931 65

368,396.308 37

(276,756.000) (28)

861,684.291 86

(493,287.983) (49)

337.350

91,640.308 9

368,396.308 37

337.350

1,517,065.115 151

(354,080.624) (35)

1,552,771.258 155

(35,706.143) ()

1,162,984.491 116

1,517,065.115 151

4,146
8,874

41,464,244.692
88,740,215.931

(78,887,925.301) (7,889)

5,190
7,045

51,903,058.766
70,454,459.043

(80,893,273.117)  (8,089)

937,742.327

7,944,570.178

(7,810,405.926)

9,377

79,446

(78,104)

992,218.244

22,864,326.969

(22,918,802.886)

9,922

228,643

(229,188)

51,316,535.322 5,132

41,464,244.692 4,146

1,071,906.579

10,719

937,742.327

9,377

BNP Paribas Mutual Fund

25



Debt Schemes

ABRIDGED ANNUAL REPORT 2020-2021

Annexure Il - SCHEDULES TO THE FINANCIAL STATEMENTS FOR THE YEAR ENDED MARCH 31, 2021 (Contd.)

3. Unit Capital

Daily Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Weekly Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Monthly Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Quarterly-Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Direct Plan - Growth Option

Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued New fund offer @ Rs 1000 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Direct Plan - Daily Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Direct Plan - Weekly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

BNP PARIBAS LOW DURATION FUND

(Rs. in
Lakhs)

Quantity Amount

March 31, 2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

BNP PARIBAS LIQUID FUND

Quantity

March 31, 2021

(Rs. in (Rs. in
Lakhs) Lakhs)
Amount Quantity Amount

March 31, 2020

16,367,731.767 1,637 25,000,227.449 2,500 89,292,717 893 884,028.741 8,840
44,877,892.180 4,488 77,757,205.639 7,776 = = = =
= = = = 321,437.229 3,214 737,807.106 7,378
(59,583,814.464)  (5,958) (86,389,701.321)  (8,639) = = = =
= = = = (309,411.940)  (3,094) (1,532,543.130)  (15,325)
1,661,809.483 167  16,367,731.767 1,637 101,318.006 1,013 89,292,717 893
2,712,023.238 271 4,622,999.654 462 23,835.884 238 26,396.353 264
1,127,458.991 113 832,118.282 83 = = = =
= = = = 3,126.385 31 56,446,125 564
(3,246,278.403) (325)  (2,743,094.698) (274) = = = =
= = = = (23,030.808) (230) (59,006.594) (590)

593,203.826 59 2,712,023.238 271 3,931.461 39 23,835.884 238
2,264,582.593 226 2,293,719.076 229 5,178.212 52 9,214.197 92
521,651.612 52 1,863,630.820 186 = = = =
= = = = 10,104.615 101 25,748.240 257
(1,554,232.503) (155)  (1,892,767.303) (189) = = = =
- - = = (11,016.045) (110) (29,784.225) (298)
1,232,001.702 123 2,264,582.593 226 4,266.782 43 5,178.212 51
22,582,195.683 2,258  31,546,576.176 3,155 2,858,992.928 28590  3,130,844.778 31,308
96,268,664.697 9,627 111,504,338.245 11,150 = = = =
= = = = 20,104,558.657 201,046 212,317,763.131 2,123,178
(94,311,965.463)  (9,431) (120,468,718.738)  (12,047) = = = =
= = = - (20,539,751.146) (205,398) (212,589,614.981) (2,125,896)
24,538,894.917 2454  22,582,195.683 2,258 2423800439 24238  2,:858992.928 28,590
7,510,386.907 750 202,106.177 20 311,516.304 3,115 687,459.743 6,875
273,627.650 27 17,973,649.461 1,797 - - - -
= = = = 7,014.326 70 7,426,226.214 74,262
(7,571,894.915) (757) (10,665,368.731)  (1,067) = = = =
= = = = (313,527.941)  (3,135) (7,802,169.653)  (78,022)

212,119.642 20 7,510,386.907 750 5,002.689 50 311,516.304 3,115
29,027.348 3 27,620.606 3 474.436 5 482,531 5
102,256.777 10 6,432.990 1 - - - -
= = = = 119.189 1 345,418.766 3,454
(130,680.135) (13) (5,026.248) @) = = = =
- = = = (377.962) (4)  (345426.861)  (3,454)

603.990 = 29,027.348 3 215.663 2 474.436 5
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Annexure Il - SCHEDULES TO THE FINANCIAL STATEMENTS FOR THE YEAR ENDED MARCH 31, 2021 (Contd.)

3. Unit Capital

Direct Plan - Monthly Dividend Option

BNP PARIBAS LOW DURATION FUND

Quantity

March 31, 2021

(Rs. in (Rs. in
Lakhs) Lakhs)
Amount Quantity Amount

March 31, 2020

BNP PARIBAS LIQUID FUND

Quantity

March 31, 2021

(Rs. in (Rs. in
Lakhs) Lakhs)
Amount Quantity Amount

March 31, 2020

Outstanding, beginning of year - - - - 25,625.163 256 32,772.424 328
Issued during the year @ Rs 10 each - - - - - - - -
Issued during the year @ Rs 1000 each - - - - 1,456.048 15 7,733.392 77
Redeemed during the year @ Rs 10 each - - - - - - - -
Redeemed during the year @ Rs 1000 each - - - - (24,529.556) (245) (14,880.653) (149)
Outstanding, end of year - - - - 2,551.655 26 25,625.163 256
Direct Plan - Quarterly Dividend Option

Outstanding, beginning of year - - - - - - - -
Issued during the year @ Rs 10 each - - - - - - - -
Issued during the year @ Rs 1000 each - - - - - - - -
Redeemed during the year @ Rs 10 each - - - - - - - -
Redeemed during the year @ Rs 1000 each - - - - - - - -
Outstanding, end of year - - - - - _ _ _
SPCL UNCLAIMED REDEMPTION 36A GR

Outstanding, beginning of year - - - - 18,213.853 182 13,838.848 138
Issued during the year @ Rs 10 each - - - - - - - -
Issued during the year @ Rs 1000 each - - - - 707.695 7 6,105.353 61
Redeemed during the year @ Rs 10 each - - - - - - - -
Redeemed during the year @ Rs 1000 each - - - - (3,586.677) (36) (1,730.348) 7)
Outstanding, end of year - - - - 15,334.871 153 18,213.853 182
SPCL UNCLAIMED REDEMPTION 36B GR

Outstanding, beginning of year - - - - 8,455.211 85 9,262.172 93
Issued during the year @ Rs 10 each - - - - - - - -
Issued during the year @ Rs 1000 each - - - - 3,768.712 38 6,646.362 66
Redeemed during the year @ Rs 10 each - - - - - - - -
Redeemed during the year @ Rs 1000 each - - - - (2,204.224) (22) (7,453.323) (75)
Outstanding, end of year - - - - 10,019.699 101 8,455.211 84
SPCL UNCLAIMED DIVIDEND 36A GR

Outstanding, beginning of year - - - - 14,852.728 93 13,204.422 93
Issued during the year @ Rs 10 each - - - - - - - -
Issued during the year @ Rs 1000 each - - - - 2,277.400 23 2,185.422 22
Redeemed during the year @ Rs 10 each - - - - - - - -
Redeemed during the year @ Rs 1000 each - - - - (3,345.927) (33) (537.116) (5)
Outstanding, end of year - - - - 13,784.201 83 14,852.728 110
SPCL UNCLAIMED DIVIDEND 36B GR

Outstanding, beginning of year - - - - 17,877.377 179 16,375.880 164
Issued during the year @ Rs 10 each - - - - - - - -
Issued during the year @ Rs 1000 each - - - - 7,910.276 79 6,082.889 61
Redeemed during the year @ Rs 10 each - - - - - - - -
Redeemed during the year @ Rs 1000 each - - - - (9,185.293) (92) (4,581.392) (46)
Outstanding, end of year - - - - 16,602.360 166 17,877.377 179
Total

Outstanding, beginning of year 95,899,594.229  9,590.00 119,974,974.395 11,997.00 4,313,484.725 43,135 5,817,524.932 58,175
Issued New fund offer

Issued during the year @ Rs 10 each 231,911,767.838 23,191.00 280,402,062.172 28,040.00 - - - -
Issued during the year @ Rs 1000 each - - - - 28,407,050.710 284,071 243,802,962.142 2,438,030
Redeemed during the year @ Rs 10 each (245,942,966.099) (24,594.00) (304,477,442.338) (30,448.00) - - - -
Redeemed during the year @ Rs 1000 each - - - - (29,050,374.304) (290,504) (245,307,002.349) (2,453,070)
Outstanding, end of year 81,868,395.968 8,187.0000  95,899,594.229 9,589.0000 3,670,161.131 36,702 4,313,484.725 43,135
# Represents amount less than Rs 0.5 lakhs
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Annexure Il - SCHEDULES TO THE FINANCIAL STATEMENTS FOR THE YEAR ENDED MARCH 31, 2021 (Contd.)

3. Unit Capital BNP PARIBAS SHORT TERM FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

BNP PARIBAS OVERNIGHT FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

(Rs. in

Lakhs)

Quantity Amount
March 31, 2020

Units of Rs. 1,000 each fully paid up for BNPP
LF,BNPP OVT & Units of Rs 10 each fully paid up for

all other schemes

Regular Plan - Growth Option
Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Daily Dividend Option
Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Weekly Dividend Option
Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Monthly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Regular Plan - Quarterly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Growth Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

1,408,713.245 141

(166,474.271) 17)

1,569,188.413

(160,475.168)

213,301.474 2,133

51,350,555 513,506

(51,450,627)  (514,506)

532.000

75,990,361.208

(75,777,591.734)

5

759,904

(757,776)

1,242,238.974 124

1,408,713

113,229.465 1,133

213,301.474

2,133

9,083.498 90

1,236.270 12

(9,733.389) 97)

423.504

10,318.452

(1,658.458)

103

(17)

586.379 5

9,083.498

90

15,447.898 2

320.988 3

11.765 -

(264.369) ®3)

434.900
13.239

(127.151)

15,447.898 2

15,447.898

68.384 -

320.988

227,679.729 23

(172,761.587) a7

227,679.729

54,918.142 6

227,679.729

5,854.329 1

5,854.329

5,854.329 1

5,854.329

43,643,539.170 4,364
154,822,037.038 15,482

(91,270,990.628)  (9,127)

56,286,368.641
42,382,704.373

(55,025,533.844)

5,629
4,238

(5,503)

107,194,585.580 10,719

43,643,539.170

4,364
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Annexure Il - SCHEDULES TO THE FINANCIAL STATEMENTS FOR THE YEAR ENDED MARCH 31, 2021 (Contd.)

3. Unit Capital

Daily Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Weekly Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Monthly Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Quarterly-Dividend Option

Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Direct Plan - Growth Option

Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued New fund offer @ Rs 1000 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Direct Plan - Daily Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Direct Plan - Weekly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

BNP PARIBAS SHORT TERM FUND

BNP PARIBAS OVERNIGHT FUND

(Rs. in (Rs. in (Rs. in (Rs. in
Lakhs) Lakhs) Lakhs) Lakhs)
Quantity Amount Quantity Amount Quantity Amount Quantity Amount
March 31, 2021 March 31, 2020 March 31, 2021 March 31, 2020
78,343.813 8 72,142.371 7 - - - -
14,702.436 1 68,202.407 7 - - - -
(3,260.479) = (62,000.965) (6) = = = =
89,785.770 9 78,343.813 8 - - - -
328,657.851 33 1,452,458.362 145 - - - -
17,725.625 2 67,259.914 7 - - - -
(320,100.982) (32)  (1,191,060.425) (119) = = = =
26,282.494 g 328,657.851 88 = = = =
3,313,299.290 331 9,387,602.349 939 - - - -
695,185.259 70 5,396,351.240 540 - - - -
(1,673,755.845) (167) (11,470,654.299) (1,147) = = = =
2,334,728.704 234 3,313,299.290 332 - - - -
851,744.555 85 1,776,632.267 178 - - - -
723,215.851 72 265,138.279 27 - - - -
(334,959.967) (33)  (1,190,025.991) (119) = = = =
1,240,000.439 124 851,744.555 86 - - - -
17,415,500.378 1,742 9,134,348.092 913 1,482,764.978 148 - -
355,615.000 3,556
126,654,833.012 12,665  37,798,620.044 3,780 - - - -
- - - - 130,999,063 1,309,991 139,012,167.277 1,390,122
(123,961,364.134)  (12,396) (29,517,467.758) (2,952) = = = =
= = = = (132,286,831) (1,322,868) (137,885,017.299) (1,378,850)
20,108,969.256 2,011 17,415,500.378 1,741 194,997.290 (12,729) 1,482,764.978 14,828
529.330 # 31,107.486 3 46.403 - - =
79.827 2,132.553 - - - -
- - - - 91,337.853 913  56,167,007.319 561,670
= = (32,710.709) @) = = = =
= = = = (87,153.991) (872) (56,166,960.916) (561,670)
609.157 # 529.330 # 4,230.265 41.000 46.403 -
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3. Unit Capital

Direct Plan - Monthly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Direct Plan - Quarterly Dividend Option
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

SPCL UNCLAIMED REDEMPTION 36A GR
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

SPCL UNCLAIMED REDEMPTION 36B GR
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

SPCL UNCLAIMED DIVIDEND 36A GR
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

SPCL UNCLAIMED DIVIDEND 36B GR
Outstanding, beginning of year

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

Total

Outstanding, beginning of year

Issued New fund offer

Issued during the year @ Rs 10 each
Issued during the year @ Rs 1000 each
Redeemed during the year @ Rs 10 each
Redeemed during the year @ Rs 1000 each

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

BNP PARIBAS SHORT TERM FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

BNP PARIBAS OVERNIGHT FUND

Quantity

March 31, 2021

(Rs. in (Rs. in
Lakhs) Lakhs)
Amount Quantity Amount

March 31, 2020

15,151,075.258 1,515 13,230,625 1 = = = =
2,626,273.971 263 15,141,909.541 1,514 = = = =
(15,122.954) @ (4,064.908) # = = = =
17,762,226.275 1,776  15,151,075.258 1,515 = = = =
196,405.417 20 194,084.667 19 = = = =
15,369.789 2 7,233.693 1 = = = =
(2,296.443) # (4,912.943) # = = = =
209,478.763 22 196,405.417 20 = = = =
82,636,790.263 8,264  80,166,145.229 8,017 1705517.341 17,055 = =
357,005.404 3,570

285,569,422.808 28,557 101,129,552.044 10,113 = = = =
= = = —  182,442203.761 1,824,422 271,179,867.495 2,711,799
(217,921,087.290)  (21,792) (98,658,907.010)  (9,866) = = = =
= = = - (183,834,609.319) (1,838,346) (269,831,355.558) (2,698,314)
150,285,125.781 15,029  82,636,790.263 8,264 313,111.783 3131  1,705517.341 17,055
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3. Unit Capital

Units of Rs 10 each fully paid up
Growth Option

Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Daily Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Weekly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Monthly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Quarterly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Half Yearly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Regular Plan - Quarterly Dividend Option
Outstanding, beginning of year

Issued during the year

Redeemed during the year

Outstanding, end of year

Regular Plan A - Growth Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Regular Plan A - Quarterly Dividend Option
Outstanding, beginning of year

Issued during the year

Redeemed during the year

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

BNP PARIBAS FLEXI DEBT FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

BNP PARIBAS CORPORATE BOND FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

33,825,728.729 3,383  51,271,895.488 5,127 8,164,940.698 817  22,041,689.240 2,204
10,710,163.655 1,071 1,299,049.611 130 398,084.291 40 176,667.872 18
(13,688,411.100)  (1,369) (18,745,216.370)  (1,875) (1,633,594.199) (163) (14,053,416.414)  (1,405)
30,847,481.284 3,085  33,825728.729 3,382 6,929,430.790 694  8,164,940.698 817
143,281,519 14 134,085.635 13 = = - -
8,022.679 1 19,538,681 2 - - - -
(60,497.757) ®6) (10,342.797) @) = = = =
90,806.441 9 143,281.519 14 = = = =
70,715.123 7 67,646.311 7 = = = =
3,330.972 = 5,237.239 1 = = = =

= = (2,168.427) 22) = = = =

74,046.095 7 70,715.123 (14) - - _ -
509,680.418 51 1,387,264.617 139 69,883.636 7 80,613.810 8
7,284.446 1 2,590.809 = 6,047.534 1 6,315.938 1
(725.627) #  (880,175.008) (88) (12,148.196) @) (17,046.112) @
516,239.237 52 509,680.418 51 63,782.974 7 69,883.636 7
785,842,615 79 1,299,917.320 130 528,810.635 53 530,471.132 53
21,804.152 2 31,875.999 3 52,824.820 5 = =
(75,236.234) (8)  (545,950.704) (55) (72,005.868) # (1,660.497) #
732,410.533 73 785,842,615 78 509,629.587 58 528,810.635 53
236,308.305 23 240,356,320 24 = = = =
32,106.641 3 61,925.291 6 = = = =
(62,632.151) ®6) (65,973.306) ) = = = =
205,782.795 20 236,308.305 23 = = = =

= = = = 205,152.573 21 356,372.966 36

= = = = (3,752.536) #  (151,220.393) (15)

= = = = 201,400.037 21 205,152,573 21

31,119.382 3 31,119.382 3 = = = =
31,119.382 3 31,119.382 3 = = = =
59,764.495 6 59,764.495 6 = = = =
(59,764.495) ) - - - - _ _

- = 59,764,495 6 - - _ _
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3. Unit Capital BNP PARIBAS FLEXI DEBT FUND BNP PARIBAS CORPORATE BOND FUND
(Rs. in (Rs. in (Rs. in (Rs. in
Lakhs) Lakhs) Lakhs) Lakhs)
Quantity Amount Quantity Amount Quantity Amount Quantity Amount
March 31, 2021 March 31, 2020 March 31, 2021 March 31, 2020
Regular Plan - Growth Option
Outstanding, beginning of year - - - - 2,862,997.308 286 5,460,203.370 546
Issued during the year - - - - - - - -
Redeemed during the year - - - - (681,353.806) (68) (2,597,206.062) (260)
Outstanding, end of year - - - - 2,181,643.502 218 2,862,997.308 286
Regular Plan - Monthly Dividend Option
Outstanding, beginning of year - - - - 130,012.202 1,300 164,836.813 1,648
Issued during the year - - - - 696.895 7 - -
Redeemed during the year - - - - (17,901.104) 2) (34,824.611) 3)
Outstanding, end of year - - - - 112,807.993 1,305 130,012.202 1,645
Annual-Dividend Option
Outstanding, beginning of year - - - - 18,710.030 2 19,021.652 2
Issued during the year - - - - 923.494 - - -
Redeemed during the year - - - - (1,724.830) # (311.622) #
Outstanding, end of year - - - - 17,908.694 2 18,710.030 2
Direct Plan - Growth Option
Outstanding, beginning of year 786,906.873 78 874,506.062 87 1,839,763.133 184 8,504,637.180 850
Issued during the year 368,545.795 37 134,325.226 13 62,026.702 6 20,135.382 2
Redeemed during the year (274,944.979) (27) (221,924.415) (22) (876,505.645) (88)  (6,685,009.429) (669)
Outstanding, end of year 880,507.689 88 786,906.873 78 1,025,284.190 102 1,839,763.133 183
Direct Plan - Daily Dividend Option
Outstanding, beginning of year 140.543 # 18.039 # - - - -
Issued during the year 4,894.516 # 182.294 # - - - -
Redeemed during the year (5,014.458) (1) (59.790) # - - - -
Outstanding, end of year 20.601 # 140.543 # - - - -
Direct Plan - Weekly Dividend Option
Outstanding, beginning of year 6,409.017 1 - - - - - -
Issued during the year 6,628.775 1 6,409.017 1 - - - -
Redeemed during the year (5,300.601) (1) - - - - - -
Outstanding, end of year 7,737.191 1 6,409.017 1 - - - -
Direct Plan - Monthly Dividend Option
Outstanding, beginning of year 91,556.781 9 12,038.033 1 54,696.713 5 54,890.097 5
Issued during the year 1,852.174 # 79,604.692 8 11,310.530 1 535.756 #
Redeemed during the year (79,287.156) (8) (85.944) # (30,434.455) # (729.140) #
Outstanding, end of year 14,121.799 1 91,556.781 9 35,572.788 6 54,696.713 5
Direct Plan - Quarterly Dividend Option
Outstanding, beginning of year 35,183.239 4 35,150.404 4 1,607.608 # 11,380.917 1
Issued during the year 21.478 # 32.835 # 94.991 # 30.506
Redeemed during the year (19,806.491) 2) - # (30.506) # (9,803.815) 1)
Outstanding, end of year 15,398.226 2 35,183.239 4 1,672.093 # 1,607.608 #
Direct Plan - Annual Dividend
Outstanding, beginning of year - - - - 9,579.370 1 9,579.370 1
Issued during the year - - - - 17,173.306 2 - -
Redeemed during the year - - - - (9,600.981) # - #
Outstanding, end of year - - - - 17,151.695 3 9,579.370 1

# Represents amount less than Rs 0.5 lakhs

32 BNP Paribas Mutual Fund



Debt Schemes

ABRIDGED ANNUAL REPORT 2020-2021

Annexure Il - SCHEDULES TO THE FINANCIAL STATEMENTS FOR THE YEAR ENDED MARCH 31, 2021 (Contd.)

3. Unit Capital

Regular Plan - Calendar Quarterly Dividend
Option

Total

Outstanding, beginning of year

Issued during the year

Redeemed during the year

Outstanding, end of year

3. Unit Capital

Units of Rs 10 each fully paid up
Growth Option

Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Daily Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Weekly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Monthly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Quarterly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Half Yearly Dividend Option
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Regular Plan - Quarterly Dividend Option
Outstanding, beginning of year

Issued during the year

Redeemed during the year

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

BNP PARIBAS FLEXI DEBT FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

BNP PARIBAS CORPORATE BOND FUND

(Rs. in
Lakhs)

Quantity Amount
March 31, 2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

36,582,637.039 3,658  55,413,762.106 5,541 13,932,774.192 1,393  37,280,316.833 3,728

11,164,655.283 1,116 1,640,771.694 164 549,182.563 55 203,685.454 20

(14,331,621.049) (1,433) (20,471,896.761) (2,047) (3,339,052.126) (334) (23,551,228.095) (2,355)

33,415,671.273 3,341  36,582,637.039 3,658 11,142,904.629 1,114  13,932,774.192 1,393
BNP PARIBAS MEDIUM TERM FUND

(Rs. in (Rs. in

Lakhs) Lakhs)

Quantity Amount
March 31, 2021

Quantity Amount
March 31, 2020

31,365,402.399 3,136 85,532,808.380 8,553
172,156.932 17 129,346.105 13
(13,544,390.589)  (1,354) (54,296,752.086)  (5,430)
17,993,168.742 1,799  31,365,402.399 3,136
19,054.025 2 123,309.990 12
826.524 # = =
(14,851.612) (1)  (104,255.965) (10)
5,028.937 1 19,054.025 2
318,306.235 32 317,779.037 32
761.233 # 527.198 #
(298,875.675) (30) = =
20,191.793 2 318,306.235 32
202,060 20 202,303.570 20

- - (244.011) #

202,059.559 20 202,059.559 20
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3. Unit Capital BNP PARIBAS MEDIUM TERM FUND
(Rs. in (Rs. in
Lakhs) Lakhs)
Quantity  Amount Quantity Amount
March 31, 2021 March 31, 2020

Regular Plan A - Growth Option

Outstanding, beginning of year _ - _ _
Issued during the year - - _ _
Redeemed during the year = - - _

Outstanding, end of year = - - _

Regular Plan A - Quarterly Dividend Option

Outstanding, beginning of year = = - -
Issued during the year = = - —
Redeemed during the year _ _ _ _

Outstanding, end of year _ _ _ _

Regular Plan - Growth Option

Outstanding, beginning of year - - _ _
Issued during the year = - - _
Redeemed during the year = = - —

Outstanding, end of year = = - -

Regular Plan - Monthly Dividend Option

Outstanding, beginning of year = = - _
Issued during the year _ - _ _
Redeemed during the year - - _ _

Outstanding, end of year - - _ _

Annual-Dividend Option

Outstanding, beginning of year 2,499.167 # 8,486.185

Issued during the year 6,552.676 1 2,202.473 #
Redeemed during the year - - (8,189.491) (1)
Outstanding, end of year 9,051.843 1 2,499.167 #
Direct Plan - Growth Option

Outstanding, beginning of year 9,784,581.887 979  15,769,401.473 1,577
Issued during the year 152,036.250 15 45,619.696 5
Redeemed during the year (8,580,544.519) (858)  (6,030,439.282) (603)
Outstanding, end of year 1,356,073.618 136 9,784,581.887 979.000
Direct Plan - Daily Dividend Option

Outstanding, beginning of year - - - -
Issued during the year - - - -
Redeemed during the year _ - _ _
Outstanding, end of year _ - _ _
Direct Plan - Weekly Dividend Option

Outstanding, beginning of year - - - -
Issued during the year - - - -
Redeemed during the year - - - -
Outstanding, end of year - - - -
Direct Plan - Monthly Dividend Option

Outstanding, beginning of year 89.401 # - -
Issued during the year 2,071.596 # 89.401 #
Redeemed during the year (29.969) # - -
Outstanding, end of year 2,131.028 # 89.401 #

# Represents amount less than Rs 0.5 lakhs
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Annexure Il - SCHEDULES TO THE FINANCIAL STATEMENTS FOR THE YEAR ENDED MARCH 31, 2021 (Contd.)

3. Unit Capital

Direct Plan - Quarterly Dividend Option
Outstanding, beginning of year

Issued during the year

Redeemed during the year

Outstanding, end of year

Direct Plan - Annual Dividend
Outstanding, beginning of year
Issued during the year
Redeemed during the year

Outstanding, end of year

Regular Plan - Calendar Quarterly Dividend Option
Total

Outstanding, beginning of year

Issued during the year

Redeemed during the year

Outstanding, end of year

# Represents amount less than Rs 0.5 lakhs

BNP PARIBAS MEDIUM TERM FUND

(Rs. in
Lakhs)

Quantity  Amount
March 31, 2021

ABRIDGED ANNUAL REPORT 2020-2021

(Rs. in
Lakhs)

Quantity Amount
March 31, 2020

234.800 # 30.220 #
99.878 # 204.580 #

(334.678) # - -

- - 234.800 #

718.268 # 100.928 #

587.268 # 617.340 #
1,305.536 # 718.268 -
41,692,945.741 4,169 101,954,219.783 10,195
335,092.357 34 178,606.793 18
(22,439,027.042)  (2,244) (60,439,880.835)  (6,044)
19,589,011.056 1,959  41,692,945.741 4,169

BNP Paribas Mutual Fund
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KEY STATISTICS
For the Year Ended March 31, 2021

BNP PARIBAS LOW DURATION FUND BNP PARIBAS LIQUID FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1, 2020 to  April 1, 2019 to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

1. NAV per unit (Rs.):

Open
Regular Plan - Growth Option 29.7501 27.5141 25.5091 2,870.5867 2,699.5346 2,513.2322
Regular Plan - Daily Income Distribution cum Capital 10.0499 10.0499 10.0499 - - -
Withdrawal Option Option#
Regular Plan - Weekly Income Distribution cum Capital 10.0942 10.0277 10.0373 1,004.1914 1,000.8267 1,001.7945
Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital 10.1117 10.0279 10.0271 - 1,004.2711 1,001.6520

Withdrawal Option Option#

Regular Plan - Quarterly Income Distribution cum Capital - = = - — _
Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan A - Growth Option - = = - - -

Regular Plan A- Monthly Income Distribution cum Capital - - - - - —
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - - - - — _
Withdrawal Option Option#

Growth Option 30.0269 28.0367 26.0754 3,035.9286 2,854.6185 2,655.7092
Daily Income Distribution cum Capital Withdrawal Option 10.0604 10.0604 10.0604 1,000.5325 1,000.4900 1,000.5004
Option#

Weekly Income Distribution cum Capital Withdrawal Option 10.0909 10.0276 10.0368 1,004.2099 1,000.8294 1,001.8054
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.1079 10.0280 10.0274 1,004.8009 1,000.6128 1,001.6812
Option#

Quarterly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - = = = _
Option#

Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Direct Plan - Growth Option 31.5739 29.2381 26.9947 3,057.5713 2,871.4572 2,667.7491
Direct Plan - Daily Income Distribution cum Capital Withdrawal 10.0835 10.0835 10.0835 1,001.5194 1,001.3201 1,001.3801
Option#

Direct Plan - Weekly Income Distribution cum Capital 10.0959 10.0278 10.0377 1,004.2815 1,000.8320 1,001.8277
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.0000 10.0000 10.0000 1,004.8147 1,000.6152 1,001.6856

Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital - - = = - -
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital - - = = = -
Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital - - - - - —
Withdrawal Option#

Special Unclaimed Red 36A Plan * - - - 1,266.0297 1,204.1740 1,118.4931
Special Unclaimed Red 36B Plan » - - - 1,289.1779 1,207.4794 1,120.6853
Special Unclaimed Income Distribution cum Capital - - - 1,267.4947 1,205.2931 1,120.0557
Withdrawal Option 36A Plan#

Special Unclaimed Income Distribution cum Capital - - - 1,290.6386 1,210.7512 1,123.5166
Withdrawal Option 36B Plan#"

High

Regular Plan - Growth Option 31.6127 29.7501 27.5141 2,969.1769 2,870.5867 2,699.5346
Regular Plan - Daily Income Distribution cum Capital 10.0809 10.0579 10.0499 - - -
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital 10.0942 10.0942 10.0344 1,004.7480 1,004.1914 1,001.5685
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital 10.4941 10.1438 10.0853 - - 1,007.0557

Withdrawal Option Option#
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KEY STATISTICS (contd.)
For the Year Ended March 31, 2021

Low

Regular Plan - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Growth Option

Daily Income Distribution cum Capital Withdrawal Option
Option#

Weekly Income Distribution cum Capital Withdrawal Option
Option#

Monthly Income Distribution cum Capital Withdrawal Option
Option#

Quarterly Income Distribution cum Capital Withdrawal Option
Option#

Half Yearly Income Distribution cum Capital Withdrawal
Option#

Annual Income Distribution cum Capital Withdrawal Option
Option#

Direct Plan - Growth Option

Direct Plan - Daily Income Distribution cum Capital Withdrawal

Option#

Direct Plan - Weekly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital
Withdrawal Option#

Special Unclaimed Red 36A Plan »
Special Unclaimed Red 36B Plan *

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36A Plan# *

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36B Plan#"

Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Growth Option

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS LOW DURATION FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

April 1, 2018 to
March 31, 2019

BNP PARIBAS LIQUID FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

April 1, 2018 to
March 31, 2019

31.7679
10.1498

10.0905

10.4599

33.6765
10.1219

10.0961

10.0090

29.6820
10.0133

9.9790

10.0886

29.9553

30.0269
10.0604

10.0909

10.1397

31.5739
10.0835

10.0959

10.1207

26.2734
9.4568

9.4343

9.4248

26.7493

28.0367
10.0604

10.0340

10.0829

29.2381
10.0835

10.0347

10.0000

25.5407
10.0372

9.9984

9.9926

26.1065

3,141.3091
1,000.8859

1,004.7697

1,020.2657

3,166.8757
1,001.8689

1,004.8495

1,020.6963

1,266.0297
1,336.3294
1,267.4947

1,337.8421

2,871.2010

1,000.2200

3,036.5842

3,035.9286
1,000.6364

1,004.2099

1,007.6389

3,057.5713
1,001.5194

1,004.2815

1,007.3586

1,266.0297
1,289.1779
1,267.4947

1,290.6386

2,701.1289

998.6395

2,856.3200

2,854.6185
1,000.4900

1,001.5804

1,007.3947

2,871.4572
1,001.4837

1,001.6048

1,007.4598

1,204.1740
1,207.4794
1,205.2931

1,210.7512

2,515.5698

1,000.2200

1,000.1708

2,658.2042
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KEY STATISTICS (contd.)
For the year ended March 31, 2021

BNP PARIBAS LOW DURATION FUND BNP PARIBAS LIQUID FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1, 2020 to  April 1, 2019 to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Daily Income Distribution cum Capital Withdrawal Option 10.0232 9.4665 10.0470 1,000.4559 998.3794 1,000.4900
Option#

Weekly Income Distribution cum Capital Withdrawal Option 9.9783 9.4337 9.9981 1,000.2200 998.6509 1,000.2200
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.0837 9.4248 9.9926 1,000.0874 1,000.1342 1,000.1940
Option#

Quarterly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - - - - -
Option#

Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Direct Plan - Growth Option 31.5043 27.9368 27.0296 3,058.2484 2,873.1934 2,670.3044
Direct Plan - Daily Income Distribution cum Capital Withdrawal 10.0471 9.4884 10.0712 1,001.2887 999.2269 1,001.2183
Option#

Direct Plan - Weekly Income Distribution cum Capital 9.9793 9.4346 9.9987 1,000.2200 998.6837 1,000.2200
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.0000 9.4250 10.0000 1,000.0902 1,000.1367 1,000.1759

Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital - - = = - -
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital - - - - - _
Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital - - - - - —
Withdrawal Option#

Special Unclaimed Red 36A Plan » - - - 1,266.0297 1,204.9110 1,119.5691
Special Unclaimed Red 36B Plan - - - 1,289.4690 1,208.2185 1,121.7633
Special Unclaimed Income Distribution cum Capital - - - 1,267.4947 1,206.0308 1,121.1331
Withdrawal Option 36A Plan# *

Special Unclaimed Income Distribution cum Capital - - - 1,290.9300 1,211.4923 1,124.5974
Withdrawal Option 36B Plan#"

End

Regular Plan - Growth Option 31.6127 29.7501 27.5141 2,969.1769 2,870.5867 2,699.5346
Regular Plan - Daily Income Distribution cum Capital 10.0499 10.0499 10.0499 - - -
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital 10.0234 10.0942 10.0277 1,000.8223 1,004.1914 1,000.8267
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital 10.4204 10.1117 10.0279 - - 1,004.2711

Withdrawal Option Option#

Regular Plan - Quarterly Income Distribution cum Capital - - - - — _
Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital - - - - - _
Withdrawal Option Option#

Regular Plan A - Growth Option - - - - - -

Regular Plan A- Monthly Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - - - = = —
Withdrawal Option Option#

Growth Option 31.7679 30.0269 28.0367 3,141.3091 3,035.9286 2,854.6185

Daily Income Distribution cum Capital Withdrawal Option 10.0604 10.0604 10.0604 1,000.4900 1,000.5325 1,000.4900
Option#
Weekly Income Distribution cum Capital Withdrawal Option 10.0227 10.0909 10.0276 1,000.8283 1,004.2099 1,000.8294
Option#
Monthly Income Distribution cum Capital Withdrawal Option 10.3706 10.1079 10.0280 1,001.3543 1,004.8009 1,000.6128
Option#
Quarterly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - = = - -
Option#
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KEY STATISTICS (contd.)
For the year ended March 31, 2021

BNP PARIBAS LOW DURATION FUND BNP PARIBAS LIQUID FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1, 2020 to  April 1, 2019 to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Annual Income Distribution cum Capital Withdrawal Option - - - - - —

Option#

Direct Plan - Growth Option 33.6765 31.5739 29.2381 3,166.8757 3,057.5713 2,871.4572
Direct Plan - Daily Income Distribution cum Capital Withdrawal 10.0835 10.0835 10.0835 1,001.3201 1,001.5194 1,001.3201
Option#

Direct Plan - Weekly Income Distribution cum Capital 10.0240 10.0959 10.0278 1,000.8447 1,004.2815 1,000.8320
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.0000 10.0000 10.0000 1,001.3899 1,004.8147 1,000.6152

Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital - - - - - —
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital - - = = = -
Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital - - - - - -
Withdrawal Option#

Special Unclaimed Red 36A Plan » - - - 1,266.0297 1,266.0297 1,204.1740
Special Unclaimed Red 36B Plan - - - 1,336.3294 1,289.1779 1,207.4794
Special Unclaimed Income Distribution cum Capital - - - 1,267.4947 1,267.4947 1,205.2931
Withdrawal Option 36A Plan# *

Special Unclaimed Income Distribution cum Capital - - - 1,337.8421 1,290.6386 1,210.7512

Withdrawal Option 36B Plan#"
2. Closing Assets Under Management (Rs. in Lakhs)

End 25,271.26 22,874.46 27,652.40 112,364.76 121,246.61 135,365.28
Average (AAuM) 31,087.89 28,607.08 24,080.60 107,854.72 187,774.30 215,594.79
Gross income as % of AAuM 6.00 6.98 7.97 3.67 6.19 7.40

Expense Ratio *:
a. Total Expense as % of AAuM

Closed Plan ( Regular / Regular Plan A) 0.53 0.10 0.67 0.22 0.23 0.27
Distributor Plan 0.99 1.00 0.98 0.18 0.19 0.19
Direct Plan 0.23 0.20 0.23 0.08 0.07 0.06
b. Management Fee as % of AAuM
Closed Plan ( Regular / Regular Plan A) 0.18 0.25 0.39 0.02 0.08 0.11
Distributor Plan 0.22 0.26 0.51 0.05 0.07 0.08
Direct Plan 0.11 0.09 0.09 0.02 0.01 &
Net Income as a percentage of AAuM 5833 6.31 7.23 3.54 6.09 7.29
Portfolio turnover ratio 5.34 5.83 5.59 2.40 3.39 4.15
7. Total Dividend per unit distributed during the year / period (plan
wise)
Regular Plan - Daily Income Distribution cum Capital Withdrawal 0.610704 0.279113 0.547921 - - -
Option Option#(Individual)
Regular Plan - Daily Income Distribution cum Capital Withdrawal 0.610704 0.258460 0.507378 - - -
Option Option#(Corporate)
Regular Plan - Weekly Income Distribution cum Capital Withdrawal 0.680467 0.302523 0.552995 37.150025 16.143515 52.254424
Option Option#(Individual)
Regular Plan - Weekly Income Distribution cum Capital Withdrawal 0.680467 0.280138 0.512076 37.150025 14.948975 48.387857
Option Option#(Corporate)
Regular Plan - Monthly Income Distribution cum Capital Withdrawal 0.320000 0.470539 0.546556 - - 26.531467
Option Option#(Individual)
Regular Plan - Monthly Income Distribution cum Capital Withdrawal 0.320000 0.435722 0.506114 - - 24.568271

Option Option#(Corporate)

Regular Plan - Quarterly Income Distribution cum Capital - - = - - _
Withdrawal Option Option#(Individual)

Regular Plan - Quarterly Income Distribution cum Capital - — = = - _
Withdrawal Option Option#(Corporate)

Regular Plan - Annual Income Distribution cum Capital Withdrawal - - = - - _
Option Option#(Individual)
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KEY STATISTICS (contd.)
For the year ended March 31, 2021

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS LOW DURATION FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

April 1, 2018 to
March 31, 2019

BNP PARIBAS LIQUID FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

April 1, 2018 to
March 31, 2019

Regular Plan - Annual Income Distribution cum Capital Withdrawal -
Option Option#(Corporate)

Regular Plan A - Quarterly Income Distribution cum Capital -
Withdrawal Option Option#(Individual)

Regular Plan A - Quarterly Income Distribution cum Capital -
Withdrawal Option Option#(Corporate)

Daily Income Distribution cum Capital Withdrawal Option 0.567743 0.497573 0.525702 34.183880 44.355064 52.066472
Option#(Individual)
Daily Income Distribution cum Capital Withdrawal Option 0.567743 0.460755 0.486802 34.183880 41.073010 48.213812
Option#(Corporate)
Weekly Income Distribution cum Capital Withdrawal Option 0.634369 0.450740 0.529851 37.538105 41.961346 52.777272
Option#(Individual)
Weekly Income Distribution cum Capital Withdrawal Option 0.634369 0.417388 0.490645 37.538105 38.856416 48.872017
Option#(Corporate)
Monthly Income Distribution cum Capital Withdrawal Option 0.320000 0.441095 0.523907 37.786555 41.472692 52.977143
Option#(Individual)
Monthly Income Distribution cum Capital Withdrawal Option 0.320000 0.408456 0.485140 37.786555 38.403919 49.057098
Option#(Corporate)
Quarterly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Individual)
Quarterly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Corporate)
Half Yearly Income Distribution cum Capital Withdrawal - - - - - -
Option#(Individual)
Half Yearly Income Distribution cum Capital Withdrawal - - - - - -
Option#(Corporate)
Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Individual)
Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Corporate)
Direct Plan - Daily Income Distribution cum Capital Withdrawal 0.637166 0.550052 0.568736 35.370972 45.160356 53.105240
Option#(Individual)
Direct Plan - Daily Income Distribution cum Capital Withdrawal 0.637166 0.509351 0.526653 35.370972 41.818715 49.175717
Option#(Corporate)
Direct Plan - Weekly Income Distribution cum Capital Withdrawal 0.712730 0.498402 0.572060 38.586493 42.806330 53.758704
Option#(Individual)
Direct Plan - Weekly Income Distribution cum Capital Withdrawal 0.712730 0.461523 0.529730 38.586493 39.638875 49.780828
Option#(Corporate)
Direct Plan - Monthly Income Distribution cum Capital Withdrawal - 0.201431 - 38.774818 42.345878 53.941351
Option#(Individual)
Direct Plan - Monthly Income Distribution cum Capital Withdrawal - 0.186526 - 38.774818 39.212495 49.949960
Option#(Corporate)
Direct Plan - Quarterly Income Distribution cum Capital Withdrawal - - - - - -
Option#(Individual)
Direct Plan - Quarterly Income Distribution cum Capital Withdrawal - - - - - -
Option#(Corporate)
Direct Plan - Annual Income Distribution cum Capital Withdrawal - - - - - -
Option#(Individual)
Direct Plan - Annual Income Distribution cum Capital Withdrawal - - - - - -
Option#(Corporate)
8. Returns:
a. LastOne Year
Scheme
Distributor Plan Growth Option 5.80% 7.10% 7.52% 3.47% 6.35% 7.49%
Benchmark for Distributor Plan Growth Option 6.46% 8.14% 8.19% 4.07% 6.39% 7.65%
Direct Plan Growth Option 6.66% 7.99% 8.31% 3.57% 6.48% 7.64%
Benchmark for Direct Plan Growth Option 6.46% 8.14% 8.19% 4.07% 6.39% 7.65%
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KEY STATISTICS (contd.)
For the year ended March 31, 2021

BNP PARIBAS LOW DURATION FUND BNP PARIBAS LIQUID FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1, 2020 to  April 1, 2019 to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

b. Since Inception

Scheme

Distributor Plan Growth Option 7.77% 7.90% 7.97% 7.14% 7.38% 7.46%
Benchmark for Distributor Plan Growth Option 7.64% 7.73% 7.70% 6.93% 7.12% 7.17%
Direct Plan Growth Option 8.30% 8.53% 8.62% 7.33% 7.86% 8.09%
Benchmark for Direct Plan Growth Option 8.27% 8.52% 8.59% 7.33% 7.79% 8.02%
Special Unclaimed Red 36A Plan N.A N.A N.A 5.12% 6.54% 7.08%
Benchmark for Special Unclaimed Red 36A Plan N.A N.A N.A 6.93% 7.12% 7.17%
Special Unclaimed Red 36B Plan N.A N.A N.A 6.33% 7.06% 7.19%
Benchmark for Special Unclaimed Red 36B Plan N.A N.A N.A 6.93% 7.12% 7.17%
Special Unclaimed Div 36A Plan N.A N.A N.A 5.14% 6.57% 7.12%
Benchmark for Special Unclaimed Div 36A Plan N.A N.A N.A 6.93% 7.12% 7.17%
Special Unclaimed Div 36B Plan N.A N.A N.A 6.35% 7.09% 7.30%
Benchmark for Special Unclaimed Div 36B Plan N.A N.A N.A 6.93% 7.12% 7.17%

Benchmark Index for BNP Paribas Low Duration Fund is CRISIL Low Duration Debt Index

Benchmark Index for BNP Paribas Liquid Fund is CRISIL Liquid Fund Index

#Pursuant to SEBI circular SEBI/HO/IMD/DF3/CIR/P/2020/194 dated October 05, 2020, ‘Dividend option’ under schemes of BNP Paribas Mutual Fund have been renamed to ‘Income
Distribution cum Capital Withdrawal option’ effective April 01, 2021. Accordingly, changes have been made at appropriate places.

& percentage less than 0.005%

*AAUM Period considered for computation is 12 months. No management fees or other expenses have been charged to special unclaimed plans.

During the financial year 2014-15, the face value of all plans and options of BNP Paribas Overnight Fund, has been changed from Rs 10/- to Rs 1000/- w.e.f. June 28, 2014 as per
addendum no. 012/2014. The opening NAV has been represented at face value Rs 1000/-.

$ With effect from November 9, 2016, name of the Scheme has been changed from BNP Paribas Bond Fund, (an open ended Income scheme) to BNP Paribas Corporate Bond Fund (An
open ended Income scheme)

" The Special unclaimed plan(s) have been launched in terms of SEBI/HO/IMD/ DF2/CIR/P/2016/37 dated February 25, 2016 for deployment of unclaimed redemption and unclaimed
dividend amount only. Hence, units under the said plan are not available for subscription/purchase for any other investor/class of investors. Please refer addendum no. 22/2016 available
on our website for more details.

BNP PARIBAS SHORT TERM FUND BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1,2020to  April 1, 2019 to  April 1, 2018 to
March 31, 2021 March 31,2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

1. NAV per unit (Rs.):
Open
Regular Plan - Growth Option 30.5698 28.6476 26.6887 - - -

Regular Plan - Daily Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital 10.0567 10.0400 10.0742 - - -
Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital 10.0862 10.0130 10.0467 - - -
Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital 10.2486 10.0605 10.0710 - - -

Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan A - Growth Option - - - 23.8661 21.7242 20.3724

Regular Plan A- Monthly Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - - - 10.2756 10.1148 10.0923
Withdrawal Option Option#

Growth Option 22.6736 21.2785 19.8514 34.3737 31.4433 29.6495
Daily Income Distribution cum Capital Withdrawal Option 10.0603 10.0315 10.0315 10.0792 10.1148 10.1059
Option#

Weekly Income Distribution cum Capital Withdrawal Option 10.0668 10.0579 10.0918 10.0809 10.0894 10.0765
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.0849 10.0130 10.0467 10.1314 10.0467 10.0117
Option#

Quarterly Income Distribution cum Capital Withdrawal Option 10.2483 10.0599 10.0708 10.2757 10.1113 10.0619
Option#
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BNP PARIBAS SHORT TERM FUND BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to April 1, 2020 to  April 1,2019to April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Half Yearly Income Distribution cum Capital Withdrawal 10.2776 10.1146 10.0632
Option#

Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Direct Plan - Growth Option 23.6869 22.0424 20.3866 36.2234 32.8302 30.6564
Direct Plan - Daily Income Distribution cum Capital Withdrawal 10.0651 10.0315 10.1459 10.1104 10.1148 10.2897
Option#

Direct Plan - Weekly Income Distribution cum Capital 10.0000 10.0000 10.0000 10.0834 10.0000 10.0000
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.0926 10.0132 10.0473 10.1346 10.0470 10.0489
Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital 10.2700 10.0934 10.1106 10.2770 10.1161 10.1079
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital - - - 10.0000 10.0000 10.0000

Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital - - = = - -
Withdrawal Option#

Special Unclaimed Red 36A Plan » - - = = - -
Special Unclaimed Red 36B Plan * - - - - — _

Special Unclaimed Income Distribution cum Capital - - = = = -
Withdrawal Option 36A Plan#

Special Unclaimed Income Distribution cum Capital - - - - - -
Withdrawal Option 36B Plan#"

High
Regular Plan - Growth Option 33.1016 30.7243 28.6476 - - -

Regular Plan - Daily Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital 10.1764 10.1688 10.0630 - - -
Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital 10.7013 10.2111 10.1235 - - -
Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital 10.8558 10.3584 10.2834 - - -

Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan A - Growth Option - - - 25.3994 23.9504 21.7242

Regular Plan A- Monthly Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - - - 10.6685 10.5110 10.3845
Withdrawal Option Option#

Growth Option 24.5556 22.7904 21.2785 36.4438 34.4951 31.4433
Daily Income Distribution cum Capital Withdrawal Option 10.1637 10.1607 10.0315 10.1148 10.1412 10.1148
Option#

Weekly Income Distribution cum Capital Withdrawal Option 10.1765 10.1686 10.0807 10.1631 10.1686 10.1437
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.7020 10.2101 10.1224 10.5094 10.2773 10.1682
Option#

Quarterly Income Distribution cum Capital Withdrawal Option 10.8576 10.3550 10.2791 10.6591 10.5109 10.3700
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - - 10.6611 10.5913 10.5651
Option#

Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Direct Plan - Growth Option 25.7918 23.7953 22.0424 38.7088 36.3392 32.8302
Direct Plan - Daily Income Distribution cum Capital Withdrawal 10.1637 10.1610 10.1500 10.1796 10.2589 10.3529
Option#
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For the year ended March 31, 2021

Low

Direct Plan - Weekly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital
Withdrawal Option#

Special Unclaimed Red 36A Plan »
Special Unclaimed Red 36B Plan *

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36A Plan# *

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36B Plan#"

Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Growth Option

Daily Income Distribution cum Capital Withdrawal Option
Option#

Weekly Income Distribution cum Capital Withdrawal Option
Option#

Monthly Income Distribution cum Capital Withdrawal Option
Option#

Quarterly Income Distribution cum Capital Withdrawal Option
Option#

Half Yearly Income Distribution cum Capital Withdrawal
Option#

Annual Income Distribution cum Capital Withdrawal Option
Option#

Direct Plan - Growth Option

Direct Plan - Daily Income Distribution cum Capital Withdrawal

Option#

Direct Plan - Weekly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital
Withdrawal Option#

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS SHORT TERM FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019

BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

April 1, 2018 to
March 31, 2019

10.0000 10.1699 10.0727

10.7576 10.2160 10.1289

10.9328 10.3967 10.3379

30.3262 27.9380 26.6299

9.9408 9.6652 9.9717

10.0059 9.6393 9.9605

10.1669 9.8114 10.0082

22.4923 20.7456 19.8063
9.9380 9.6391 9.9694

9.9520 9.6820 9.9882

10.0043 9.6389 9.9592

10.1663 9.8080 10.0080

23.5017 21.5263 20.3541
9.9452 9.6407 9.9952

10.0000 9.9998 9.9999

10.0137 9.6414 9.9670

10.1897 9.8570 10.0452

10.1678

10.5506

10.6825

10.0000

23.5252

10.1288

33.8827
9.8353

9.8236

9.9867

10.1289

10.1308

35.7102
9.9009

9.8429

9.9906

10.1310

10.1700

10.2801

10.5202

10.0000

21.6447

10.0012

31.3108
9.8141

9.8157

9.8649

10.0010

10.0010

32.7182
9.8421

9.8170

9.8668

10.0013

10.0000

10.1766

10.3932

10.0000

20.1727

9.9933

29.3271
9.9244

9.8910

9.9029

9.9525

9.9538

30.3792
10.1148

10.0000

9.9406

10.0099
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BNP PARIBAS SHORT TERM FUND BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to April 1, 2020 to  April 1,2019to April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Direct Plan - Half Yearly Income Distribution cum Capital - - - 10.0000 10.0000 10.0000
Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital - - = = - -
Withdrawal Option#

Special Unclaimed Red 36A Plan » - - = = - -
Special Unclaimed Red 36B Plan * - - - _ _ _

Special Unclaimed Income Distribution cum Capital - - - - - -
Withdrawal Option 36A Plan# *

Special Unclaimed Income Distribution cum Capital - - - - - -
Withdrawal Option 36B Plan#"

End
Regular Plan - Growth Option 33.0555 30.5698 28.6476 - - -

Regular Plan - Daily Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital 10.0287 10.0567 10.0400 - - -
Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital 10.4407 10.0862 10.0130 - - -
Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital 10.5055 10.2486 10.0605 - = =

Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan A - Growth Option - - - 25.0328 23.8661 21.7242

Regular Plan A- Monthly Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - - - - 10.2756 10.1148
Withdrawal Option Option#

Growth Option 24.5211 22.6736 21.2785 35.8530 34.3737 31.4433
Daily Income Distribution cum Capital Withdrawal Option 10.0257 10.0603 10.0315 9.9508 10.0792 10.1148
Option#

Weekly Income Distribution cum Capital Withdrawal Option 10.0399 10.0668 10.0579 9.9390 10.0809 10.0894
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.4412 10.0849 10.0130 10.1061 10.1314 10.0467
Option#

Quarterly Income Distribution cum Capital Withdrawal Option 10.5070 10.2483 10.0599 10.2976 10.2757 10.1113
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - - 10.2948 10.2776 10.1146
Option#

Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Direct Plan - Growth Option 25.7918 23.6869 22.0424 38.1956 36.2234 32.8302
Direct Plan - Daily Income Distribution cum Capital Withdrawal 10.0315 10.0651 10.0315 10.0237 10.1104 10.1148
Option#

Direct Plan - Weekly Income Distribution cum Capital 10.0000 10.0000 10.0000 9.9648 10.0834 10.0000
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.5225 10.0926 10.0132 10.2052 10.1346 10.0470
Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital 10.6044 10.2700 10.0934 10.3957 10.2770 10.1161
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital - - - 10.0000 10.0000 10.0000

Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital - - - - - -
Withdrawal Option#

Special Unclaimed Red 36A Plan » = = = - _ _
Special Unclaimed Red 36B Plan * - - = = - -
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KEY STATISTICS (contd.)
For the year ended March 31, 2021

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36A Plan# *

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36B Plan#"

2. Closing Assets Under Management (Rs. in Lakhs)

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS SHORT TERM FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to
March 31, 2020 March 31, 2019

March 31, 2021

BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

April 1, 2018 to
March 31, 2019

End 34,167.30 16,488.29 15,766.20 11,572.75 12,117.61 16,746.13
Average (AAuM) 31,727.71 14,583.57 13,981.86 11,648.03 14,631.50 21,676.38
Gross income as % of AAuM 6.59 5.72 7.79 6.27 10.12 6.73
Expense Ratio *:
a. Total Expense as % of AAuM
Closed Plan ( Regular / Regular Plan A) 0.98 0.03 1.12 1.03 0.95 1.31
Distributor Plan 1.04 1.22 1.26 1.65 1.45 1.90
Direct Plan 0.38 0.38 0.37 0.55 0.52 1.03
b. Management Fee as % of AAuM
Closed Plan ( Regular / Regular Plan A) 0.18 0.45 0.57 0.49 0.50 0.91
Distributor Plan 0.22 0.44 0.65 0.53 0.49 1.27
Direct Plan 0.24 0.20 0.18 0.38 0.34 0.78
5. Net Income as a percentage of AAuM 5.81 4.74 6.59 4.65 8.68 4.86
6. Portfolio turnover ratio 6.86 7.22 8.52 9.03 12.91 16.74
7. Total Dividend per unit distributed during the year / period (plan
wise)
Regular Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Individual)
Regular Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Corporate)
Regular Plan - Weekly Income Distribution cum Capital Withdrawal 0.816643 0.293105 0.537654 - - -
Option Option#(Individual)
Regular Plan - Weekly Income Distribution cum Capital Withdrawal 0.816643 0.271416 0.497870 - - -
Option Option#(Corporate)
Regular Plan - Monthly Income Distribution cum Capital Withdrawal 0.460000 0.420199 0.536658 - - -
Option Option#(Individual)
Regular Plan - Monthly Income Distribution cum Capital Withdrawal 0.460000 0.389107 0.496948 - - -
Option Option#(Corporate)
Regular Plan - Quarterly Income Distribution cum Capital 0.570000 0.196864 0.525519 - - -
Withdrawal Option Option#(Individual)
Regular Plan - Quarterly Income Distribution cum Capital 0.570000 0.182297 0.486633 - - -
Withdrawal Option Option#(Corporate)
Regular Plan - Annual Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Individual)
Regular Plan - Annual Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Corporate)
Regular Plan A - Quarterly Income Distribution cum Capital - - - 0.210000 0.205796 0.454255
Withdrawal Option Option#(Individual)
Regular Plan A - Quarterly Income Distribution cum Capital - - - 0.210000 0.190568 0.420643
Withdrawal Option Option#(Corporate)
Daily Income Distribution cum Capital Withdrawal Option 0.824006 0.440190 0.502066 0.556480 0.675762 0.421909
Option#(Individual)
Daily Income Distribution cum Capital Withdrawal Option 0.824006 0.407618 0.464916 0.556480 0.625759 0.390690
Option#(Corporate)
Weekly Income Distribution cum Capital Withdrawal Option 0.817038 0.455205 0.527464 0.569526 0.655258 0.418099
Option#(Individual)
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For the year ended March 31, 2021

BNP PARIBAS SHORT TERM FUND BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to April 1, 2020 to  April 1,2019to April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Weekly Income Distribution cum Capital Withdrawal Option 0.817038 0.421522 0.488434 0.569526 0.606773 0.387162
Option#(Corporate)
Monthly Income Distribution cum Capital Withdrawal Option 0.460000 0.410753 0.526414 0.460000 0.587860 0.400543
Option#(Individual)
Monthly Income Distribution cum Capital Withdrawal Option 0.460000 0.380359 0.487462 0.460000 0.544361 0.370905
Option#(Corporate)
Quarterly Income Distribution cum Capital Withdrawal Option 0.570000 0.330484 0.514770 0.420000 0.536925 0.394484
Option#(Individual)
Quarterly Income Distribution cum Capital Withdrawal Option 0.570000 0.306030 0.476679 0.420000 0.497195 0.365295
Option#(Corporate)
Half Yearly Income Distribution cum Capital Withdrawal - - - 0.420000 0.542526 0.397978
Option#(Individual)
Half Yearly Income Distribution cum Capital Withdrawal - - - 0.420000 0.502382 0.368530
Option#(Corporate)

Annual Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Individual)

Annual Income Distribution cum Capital Withdrawal Option - - = = - _

Option#(Corporate)
Direct Plan - Daily Income Distribution cum Capital Withdrawal 0.981420 0.496985 0.380198 0.608548 0.728337 0.653463
Option#(Individual)
Direct Plan - Daily Income Distribution cum Capital Withdrawal 0.981420 0.460210 0.352065 0.608548 0.674444 0.605110
Option#(Corporate)
Direct Plan - Weekly Income Distribution cum Capital Withdrawal - 0.048195 0.121300 0.638579 0.359745 -
Option#(Individual)
Direct Plan - Weekly Income Distribution cum Capital Withdrawal - 0.044628 0.112325 0.638579 0.333126 -
Option#(Corporate)
Direct Plan - Monthly Income Distribution cum Capital Withdrawal 0.460000 0.466793 0.586973 0.460000 0.643620 0.489468
Option#(Individual)
Direct Plan - Monthly Income Distribution cum Capital Withdrawal 0.460000 0.432253 0.543540 0.460000 0.595995 0.453249
Option#(Corporate)
Direct Plan - Quarterly Income Distribution cum Capital Withdrawal 0.570000 0.402588 0.582588 0.420000 0.598604 0.487401
Option#(Individual)
Direct Plan - Quarterly Income Distribution cum Capital Withdrawal 0.570000 0.372799 0.539479 0.420000 0.554310 0.451335
Option#(Corporate)

Direct Plan - Annual Income Distribution cum Capital Withdrawal - - - - - _
Option#(Individual)

Direct Plan - Annual Income Distribution cum Capital Withdrawal - - = = - _
Option#(Corporate)

8. Returns:
a. LastOne Year

Scheme

Distributor Plan Growth Option 8.15% 6.56% 7.19% 4.30% 9.32% 6.05%
Benchmark for Distributor Plan Growth Option 7.80% 9.86% 7.57% 7.97% 12.36% 6.45%
Direct Plan Growth Option 8.89% 7.46% 8.12% 5.44% 10.34% 7.09%
Benchmark for Direct Plan Growth Option 7.80% 9.86% 7.57% 7.97% 12.36% 6.45%

b.  Since Inception

Scheme

Distributor Plan Growth Option 7.80% 7.77% 7.90% 8.03% 8.28% 8.21%
Benchmark for Distributor Plan Growth Option 7.89% 7.90% 7.71% 8.17% 8.18% 7.90%
Direct Plan Growth Option 8.51% 8.46% 8.64% 8.71% 9.17% 8.99%
Benchmark for Direct Plan Growth Option 8.49% 8.59% 8.39% 8.74% 8.83% 8.29%
Special Unclaimed Red 36A Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Red 36A Plan N.A N.A N.A N.A N.A N.A
Special Unclaimed Red 36B Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Red 36B Plan N.A N.A N.A N.A N.A N.A
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For the year ended March 31, 2021

BNP PARIBAS SHORT TERM FUND BNP PARIBAS FLEXI DEBT FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1,2020to  April 1, 2019 to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Special Unclaimed Div 36A Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Div 36A Plan N.A N.A N.A N.A N.A N.A
Special Unclaimed Div 36B Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Div 36B Plan N.A N.A N.A N.A N.A N.A

Benchmark Index for BNP Paribas Short Term Fund is CRISIL Short-Term Bond Fund Index
Benchmark Index for BNP Paribas Flexi Debt Fund is CRISIL Dynamic Debt Index

#Pursuant to SEBI circular SEBI/HO/IMD/DF3/CIR/P/2020/194 dated October 05, 2020, ‘Dividend option’ under schemes of BNP Paribas Mutual Fund have been renamed to ‘Income
Distribution cum Capital Withdrawal option’ effective April 01, 2021. Accordingly, changes have been made at appropriate places.

& percentage less than 0.005%

*AAUM Period considered for computation is 12 months. No management fees or other expenses have been charged to special unclaimed plans.

During the financial year 2014-15, the face value of all plans and options of BNP Paribas Overnight Fund, has been changed from Rs 10/- to Rs 1000/- w.e.f. June 28, 2014 as per
addendum no. 012/2014. The opening NAV has been represented at face value Rs 1000/-.

$ With effect from November 9, 2016, name of the Scheme has been changed from BNP Paribas Bond Fund, (an open ended Income scheme) to BNP Paribas Corporate Bond Fund (An
open ended Income scheme)

" The Special unclaimed plan(s) have been launched in terms of SEBI/HO/IMD/ DF2/CIR/P/2016/37 dated February 25, 2016 for deployment of unclaimed redemption and unclaimed
dividend amount only. Hence, units under the said plan are not available for subscription/purchase for any other investor/class of investors. Please refer addendum no. 22/2016 available
on our website for more details.

BNP PARIBAS CORPORATE BOND FUND BNP PARIBAS MEDIUM TERM FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1,2020to  April 1, 2019 to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

1. NAV per unit (Rs.):
Open
Regular Plan - Growth Option 23.2525 23.2189 21.8600 - - -

Regular Plan - Daily Income Distribution cum Capital - = = = - _
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital 10.0301 10.0156 10.0527 - - -
Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital 10.0770 10.0625 10.0853 - - -
Withdrawal Option Option#
Regular Plan - Annual Income Distribution cum Capital 10.0790 10.0645 10.0825 - - -

Withdrawal Option Option#
Regular Plan A - Growth Option - - - _ _ -

Regular Plan A- Monthly Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - = = - — _
Withdrawal Option Option#

Growth Option 20.1865 20.1573 18.9523 14.1338 14.5460 13.8630

Daily Income Distribution cum Capital Withdrawal Option - - = = - -
Option#

Weekly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.0300 10.0156 10.0529 9.7285 10.0120 10.0505
Option#

Quarterly Income Distribution cum Capital Withdrawal Option 10.0771 10.0625 10.0813 9.7938 10.0794 10.0835
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - - 9.7959 10.0815 10.0840
Option#

Annual Income Distribution cum Capital Withdrawal Option 10.0789 10.0643 10.0833 9.8675 10.1542 10.1655
Option#

Direct Plan - Growth Option 20.9747 20.8577 19.5446 14.8125 15.1500 14.3300

Direct Plan - Daily Income Distribution cum Capital Withdrawal - - - = - -
Option#

Direct Plan - Weekly Income Distribution cum Capital - - - - - -
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.0607 10.0157 10.0535 10.1415 - 10.0000
Withdrawal Option#
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BNP PARIBAS CORPORATE BOND FUND BNP PARIBAS MEDIUM TERM FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to April 1, 2020 to  April 1,2019to April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Direct Plan - Quarterly Income Distribution cum Capital 10.2969 10.2410 10.2641 9.9103 10.0794 10.0000
Withdrawal Option#
Direct Plan - Half Yearly Income Distribution cum Capital - - - 10.0000 10.0000 10.0000
Withdrawal Option#
Direct Plan - Annual Income Distribution cum Capital 10.1549 10.1012 10.1269 9.8649 10.0863 10.0000

Withdrawal Option#
Special Unclaimed Red 36A Plan » - - - _ _ _
Special Unclaimed Red 36B Plan - — = = - —

Special Unclaimed Income Distribution cum Capital - - - - - -
Withdrawal Option 36A Plan# »

Special Unclaimed Income Distribution cum Capital - - - - _ _
Withdrawal Option 36B Plan#"

High
Regular Plan - Growth Option 25.1289 23.2980 23.2189 - - -

Regular Plan - Daily Income Distribution cum Capital - - - - - -
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital 10.6297 10.0497 10.1373 - - =
Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital 10.6843 10.0967 10.3406 - - -
Withdrawal Option Option#
Regular Plan - Annual Income Distribution cum Capital 10.8923 10.0988 10.6980 - - -

Withdrawal Option Option#
Regular Plan A - Growth Option - - - - - -

Regular Plan A- Monthly Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - - = = = —
Withdrawal Option Option#

Growth Option 21.8089 20.2260 20.1573 14.9904 14.5473 14.5460

Daily Income Distribution cum Capital Withdrawal Option - - - - _ _
Option#

Weekly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.6204 10.0497 10.1366 10.2102 10.0129 10.1447
Option#

Quarterly Income Distribution cum Capital Withdrawal Option 10.6730 10.0968 10.3426 10.3411 10.0804 10.3334
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - - 10.3895 10.0824 10.4828
Option#

Annual Income Distribution cum Capital Withdrawal Option 10.8798 10.0987 10.7079 10.4655 10.1551 10.6536
Option#

Direct Plan - Growth Option 22.7452 21.0114 20.8577 15.7683 15.1598 15.1500

Direct Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option#

Direct Plan - Weekly Income Distribution cum Capital - - - - - -
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.7088 10.0787 10.1407 10.6984 10.2182 10.0000
Withdrawal Option#
Direct Plan - Quarterly Income Distribution cum Capital 10.9393 10.3153 10.5389 10.3537 10.0973 10.1743
Withdrawal Option#
Direct Plan - Half Yearly Income Distribution cum Capital - - - 10.0000 10.0000 10.0000
Withdrawal Option#
Direct Plan - Annual Income Distribution cum Capital 10.9946 10.1731 10.7905 10.4976 10.0943 10.2928

Withdrawal Option#
Special Unclaimed Red 36A Plan » - - = = - -
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Special Unclaimed Red 36B Plan

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36A Plan# »

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36B Plan#"

Low
Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Weekly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan - Annual Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital
Withdrawal Option Option#

Growth Option

Daily Income Distribution cum Capital Withdrawal Option
Option#

Weekly Income Distribution cum Capital Withdrawal Option
Option#

Monthly Income Distribution cum Capital Withdrawal Option
Option#

Quarterly Income Distribution cum Capital Withdrawal Option
Option#

Half Yearly Income Distribution cum Capital Withdrawal
Option#

Annual Income Distribution cum Capital Withdrawal Option
Option#

Direct Plan - Growth Option

Direct Plan - Daily Income Distribution cum Capital Withdrawal

Option#

Direct Plan - Weekly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital
Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital
Withdrawal Option#

Special Unclaimed Red 36A Plan »
Special Unclaimed Red 36B Plan

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36A Plan# »

Special Unclaimed Income Distribution cum Capital
Withdrawal Option 36B Plan#"

End
Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital
Withdrawal Option Option#

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS CORPORATE BOND FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019

BNP PARIBAS MEDIUM TERM FUND

April 1, 2020 to
March 31, 2021

April 1, 2019 to
March 31, 2020

April 1, 2018 to
March 31, 2019

23.0384 20.7141 21.5731

9.9377 8.9351 9.8968

9.9842 8.9769 9.9483

9.9862 8.9787 9.9502

20.0006 17.9827 18.7078

9.9377 8.9351 9.8980

9.9843 8.9769 9.9513

9.9861 8.9786 9.9532

20.7829 18.6292 19.3014

9.9686 8.9378 9.9003

10.2027 9.1468 10.1363

10.0620 9.0218 10.0009

24.9765 23.2525 23.2189

13.9978

9.6349

9.6996

9.7016

9.7725

14.6715

10.0454

9.8165

10.0000

9.7709

12.6416

8.7012

8.7598

8.7616

8.8248

13.1835

9.9227

8.7819

10.0000

8.7786

13.7133

9.9028

9.9747

9.9751

10.0557

14.1974

10.0000

9.9853

10.0000

9.9940
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Debt Schemes ABRIDGED ANNUAL REPORT 2020-2021

KEY STATISTICS (contd.)
For the year ended March 31, 2021

BNP PARIBAS CORPORATE BOND FUND BNP PARIBAS MEDIUM TERM FUND

April 1, 2020 to  April 1, 2019 to  April 1, 2018 to April 1,2020to  April 1,2019to  April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Regular Plan - Weekly Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan - Monthly Income Distribution cum Capital 10.3807 10.0301 10.0156 - - -
Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital 10.3402 10.0770 10.0625 - - -
Withdrawal Option Option#
Regular Plan - Annual Income Distribution cum Capital 10.8263 10.0790 10.0645 = = =

Withdrawal Option Option#
Regular Plan A - Growth Option - - - - - -

Regular Plan A- Monthly Income Distribution cum Capital - - = = - -
Withdrawal Option Option#

Regular Plan A - Quarterly Income Distribution cum Capital - - = = = —
Withdrawal Option Option#

Growth Option 21.6579 20.1865 20.1573 14.8401 14.1338 14.5460

Daily Income Distribution cum Capital Withdrawal Option - - - - _ _
Option#

Weekly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#

Monthly Income Distribution cum Capital Withdrawal Option 10.3619 10.0300 10.0156 10.0551 9.7285 10.0120
Option#

Quarterly Income Distribution cum Capital Withdrawal Option 10.3193 10.0771 10.0625 10.1533 9.7938 10.0794
Option#

Half Yearly Income Distribution cum Capital Withdrawal - - - 10.2854 9.7959 10.0815
Option#

Annual Income Distribution cum Capital Withdrawal Option 10.8043 10.0789 10.0643 10.3607 9.8675 10.1542
Option#

Direct Plan - Growth Option 22.6217 20.9747 20.8577 15.6306 14.8125 15.1500

Direct Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option#

Direct Plan - Weekly Income Distribution cum Capital - - - - - -
Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital 10.4685 10.0607 10.0157 10.5187 10.1415 -
Withdrawal Option#
Direct Plan - Quarterly Income Distribution cum Capital 10.6010 10.2969 10.2410 10.0000 9.9103 10.0794
Withdrawal Option#
Direct Plan - Half Yearly Income Distribution cum Capital - - - 10.0000 10.0000 10.0000
Withdrawal Option#
Direct Plan - Annual Income Distribution cum Capital 10.9337 10.1549 10.1012 10.4024 9.8649 10.0863

Withdrawal Option#
Special Unclaimed Red 36A Plan » - - = = - -
Special Unclaimed Red 36B Plan * - - - _ _ _

Special Unclaimed Income Distribution cum Capital - - - - - -
Withdrawal Option 36A Plan# *

Special Unclaimed Income Distribution cum Capital - - = = - -
Withdrawal Option 36B Plan#"

2. Closing Assets Under Management (Rs. in Lakhs)

End 2,382.25 2,807.06 7,616.62 2,906.82 5,935.64 14,901.80
Average (AAuM) 2,429.98 4,106.21 11,188.64 4,164.24 9,544.07 26,151.51
Gross income as % of AAuM 7.68 (6.99) 7.49 7.62 (5.13) 5.26

Expense Ratio *:
a. Total Expense as % of AAuM

Closed Plan ( Regular / Regular Plan A) 0.54 0.69 0.63
Distributor Plan 0.75 0.70 0.49 1.06 1.20 1.35
Direct Plan 0.24 0.32 0.16 0.48 0.61 0.61
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Debt Schemes

KEY STATISTICS (contd.)
For the year ended March 31, 2021

b. Management Fee as % of AAuM

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS CORPORATE BOND FUND

April 1, 2019 to  April 1, 2018 to
March 31, 2020 March 31, 2019

April 1, 2020 to
March 31, 2021

BNP PARIBAS MEDIUM TERM FUND

April 1, 2019 to  April 1, 2018 to
March 31, 2020 March 31, 2019

April 1, 2020 to
March 31, 2021

Closed Plan ( Regular / Regular Plan A) 0.13 0.16 0.24
Distributor Plan 0.14 0.16 0.16 0.43 0.59 0.81
Direct Plan 0.09 0.15 & 0.32 0.39 0.39
Net Income as a percentage of AAuM 7.03 (7.61) 7.11 6.70 (6.22) 4.15
Portfolio turnover ratio 2.72 1.66 131 4.84 4.13 3.52
7. Total Dividend per unit distributed during the year / period (plan
wise)
Regular Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Individual)
Regular Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Corporate)
Regular Plan - Weekly Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Individual)
Regular Plan - Weekly Income Distribution cum Capital Withdrawal - - - - - -
Option Option#(Corporate)
Regular Plan - Monthly Income Distribution cum Capital Withdrawal 0.390000 - 0.463516 - - -
Option Option#(Individual)
Regular Plan - Monthly Income Distribution cum Capital Withdrawal 0.390000 - 0.429218 - - -
Option Option#(Corporate)
Regular Plan - Quarterly Income Distribution cum Capital 0.480000 - 0.455443 - - -
Withdrawal Option Option#(Individual)
Regular Plan - Quarterly Income Distribution cum Capital 0.480000 - 0.421743 - - -
Withdrawal Option Option#(Corporate)
Regular Plan - Annual Income Distribution cum Capital Withdrawal - - 0.468210 - - =
Option Option#(Individual)
Regular Plan - Annual Income Distribution cum Capital Withdrawal - - 0.433565 - - -
Option Option#(Corporate)
Regular Plan A - Quarterly Income Distribution cum Capital - - - - - -
Withdrawal Option Option#(Individual)
Regular Plan A - Quarterly Income Distribution cum Capital - - - - - -
Withdrawal Option Option#(Corporate)
Daily Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Individual)
Daily Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Corporate)
Weekly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Individual)
Weekly Income Distribution cum Capital Withdrawal Option - - - - - -
Option#(Corporate)
Monthly Income Distribution cum Capital Withdrawal Option 0.390000 - 0.473351 0.160000 - 0.376404
Option#(Individual)
Monthly Income Distribution cum Capital Withdrawal Option 0.390000 - 0.438326 0.160000 - 0.348552
Option#(Corporate)
Quarterly Income Distribution cum Capital Withdrawal Option 0.480000 - 0.465691 0.130000 - 0.354551
Option#(Individual)
Quarterly Income Distribution cum Capital Withdrawal Option 0.480000 - 0.431232 0.130000 - 0.328316
Option#(Corporate)
Half Yearly Income Distribution cum Capital Withdrawal - - - - - 0.356857
Option#(Individual)
Half Yearly Income Distribution cum Capital Withdrawal - - - - - 0.330451
Option#(Corporate)
Annual Income Distribution cum Capital Withdrawal Option - - 0.475413 - - 0.368805
Option#(Individual)
Annual Income Distribution cum Capital Withdrawal Option - - 0.440235 - - 0.341515
Option#(Corporate)
Direct Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option#(Individual)
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KEY STATISTICS (contd.)
For the year ended March 31, 2021

BNP PARIBAS CORPORATE BOND FUND BNP PARIBAS MEDIUM TERM FUND

April 1, 2020 to  April 1, 2019to  April 1, 2018 to April 1, 2020 to  April 1,2019to April 1, 2018 to
March 31, 2021 March 31, 2020 March 31, 2019 March 31, 2021 March 31, 2020 March 31, 2019

Direct Plan - Daily Income Distribution cum Capital Withdrawal - - - - - -
Option#(Corporate)

Direct Plan - Weekly Income Distribution cum Capital Withdrawal - - = = - -
Option#(Individual)

Direct Plan - Weekly Income Distribution cum Capital Withdrawal - - - - - -
Option#(Corporate)

Direct Plan - Monthly Income Distribution cum Capital Withdrawal 0.390000 0.006180 0.498232 0.240000 0.048252 -
Option#(Individual)

Direct Plan - Monthly Income Distribution cum Capital Withdrawal 0.390000 0.005722 0.461366 0.240000 0.044681 -
Option#(Corporate)

Direct Plan - Quarterly Income Distribution cum Capital Withdrawal 0.480000 - 0.502240 - - 0.073977
Option#(Individual)

Direct Plan - Quarterly Income Distribution cum Capital Withdrawal 0.480000 - 0.465076 - - 0.068503
Option#(Corporate)

Direct Plan - Annual Income Distribution cum Capital Withdrawal - - 0.508548 - - 0.158471
Option#(Individual)

Direct Plan - Annual Income Distribution cum Capital Withdrawal - - 0.470918 - - 0.146745
Option#(Corporate)

8. Returns:
a. Last One Year

Scheme

Distributor Plan Growth Option 7.29% 0.14% 6.36% 5.00% -2.83% 4.93%
Benchmark for Distributor Plan Growth Option 9.22% 11.58% 5.80% 9.05% 11.70% 6.42%
Direct Plan Growth Option 7.85% 0.56% 6.72% 5.52% -2.23% 5.72%
Benchmark for Direct Plan Growth Option 9.22% 11.58% 5.80% 9.05% 11.70% 6.42%

b. Since Inception

Scheme

Distributor Plan Growth Option 7.35% 7.35% 8.20% 5.74% 5.86% 7.67%
Benchmark for Distributor Plan Growth Option 8.82% 8.78% 8.48% 9.56% 9.64% 9.26%
Direct Plan Growth Option 7.54% 7.50% 8.67% 6.51% 6.68% 8.54%
Benchmark for Direct Plan Growth Option 9.10% 9.07% 8.69% 9.56% 9.64% 9.26%
Special Unclaimed Red 36A Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Red 36A Plan N.A N.A N.A N.A N.A N.A
Special Unclaimed Red 36B Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Red 36B Plan N.A N.A N.A N.A N.A N.A
Special Unclaimed Div 36A Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Div 36A Plan N.A N.A N.A N.A N.A N.A
Special Unclaimed Div 36B Plan N.A N.A N.A N.A N.A N.A
Benchmark for Special Unclaimed Div 36B Plan N.A N.A N.A N.A N.A N.A

Benchmark Index for BNP Paribas Corporate Bond Fund is CRISIL Corporate Bond Composite Index
Benchmark Index for BNP Paribas Medium Term Fund is CRISIL Medium Term Debt Index

#Pursuant to SEBI circular SEBI/HO/IMD/DF3/CIR/P/2020/194 dated October 05, 2020, ‘Dividend option’ under schemes of BNP Paribas Mutual Fund have been renamed to ‘Income
Distribution cum Capital Withdrawal option’ effective April 01, 2021. Accordingly, changes have been made at appropriate places.

& percentage less than 0.005%

*AAUM Period considered for computation is 12 months. No management fees or other expenses have been charged to special unclaimed plans.

During the financial year 2014-15, the face value of all plans and options of BNP Paribas Overnight Fund, has been changed from Rs 10/- to Rs 1000/- w.e.f. June 28, 2014 as per
addendum no. 012/2014. The opening NAV has been represented at face value Rs 1000/-.

$ With effect from November 9, 2016, name of the Scheme has been changed from BNP Paribas Bond Fund, (an open ended Income scheme) to BNP Paribas Corporate Bond Fund (An
open ended Income scheme)

" The Special unclaimed plan(s) have been launched in terms of SEBI/HO/IMD/ DF2/CIR/P/2016/37 dated February 25, 2016 for deployment of unclaimed redemption and unclaimed
dividend amount only. Hence, units under the said plan are not available for subscription/purchase for any other investor/class of investors. Please refer addendum no. 22/2016 available
on our website for more details.

52 BNP Paribas Mutual Fund



Debt Schemes

KEY STATISTICS (Contd.)
For the year ended March 31, 2021

1. NAV per unit (Rs.):
Open

High

Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Weekly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Annual Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Growth Option

Daily Income Distribution cum Capital Withdrawal Option Option#

Weekly Income Distribution cum Capital Withdrawal Option Option#

Monthly Income Distribution cum Capital Withdrawal Option Option#

Quarterly Income Distribution cum Capital Withdrawal Option Option#

Half Yearly Income Distribution cum Capital Withdrawal Option#

Annual Income Distribution cum Capital Withdrawal Option Option#

Direct Plan - Growth Option

Direct Plan - Daily Income Distribution cum Capital Withdrawal Option#

Direct Plan - Weekly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital Withdrawal Option#

Special Unclaimed Red 36A Plan »

Special Unclaimed Red 36B Plan *

Special Unclaimed Income Distribution cum Capital Withdrawal Option 36A Plani# »
Special Unclaimed Income Distribution cum Capital Withdrawal Option 36B Plan#"

Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Weekly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Annual Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Growth Option

Daily Income Distribution cum Capital Withdrawal Option Option#

Weekly Income Distribution cum Capital Withdrawal Option Option#

Monthly Income Distribution cum Capital Withdrawal Option Option#

Quarterly Income Distribution cum Capital Withdrawal Option Option#

Half Yearly Income Distribution cum Capital Withdrawal Option#

Annual Income Distribution cum Capital Withdrawal Option Option#

Direct Plan - Growth Option

Direct Plan - Daily Income Distribution cum Capital Withdrawal Option#

Direct Plan - Weekly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital Withdrawal Option#

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS OVERNIGHT FUND

April 1, 2020 to April 12, 2019 to
March 31, 2021 March 31, 2020

1,049.6696
1,000.0000
1,000.0000

1,050.8829
1,000.0000
1,000.0000

1,080.9442
1,000.0000
1,000.5659

1,083.2794
1,000.0000
1,000.5228

1,049.6696
1,000.1285
1,001.0153

1,050.8829
1,000.1313
1,000.8077
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KEY STATISTICS (Contd.)
For the year ended March 31, 2021

Low

End

Direct Plan - Half Yearly Income Distribution cum Capital Withdrawal Option#
Direct Plan - Annual Income Distribution cum Capital Withdrawal Option#

Special Unclaimed Red 36A Plan »

Special Unclaimed Red 36B Plan

Special Unclaimed Income Distribution cum Capital Withdrawal Option 36A Plan# *
Special Unclaimed Income Distribution cum Capital Withdrawal Option 36B Plan#"

Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Weekly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Annual Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Growth Option

Daily Income Distribution cum Capital Withdrawal Option Option#

Weekly Income Distribution cum Capital Withdrawal Option Option#

Monthly Income Distribution cum Capital Withdrawal Option Option#

Quarterly Income Distribution cum Capital Withdrawal Option Option#

Half Yearly Income Distribution cum Capital Withdrawal Option#

Annual Income Distribution cum Capital Withdrawal Option Option#

Direct Plan - Growth Option

Direct Plan - Daily Income Distribution cum Capital Withdrawal Option#

Direct Plan - Weekly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Monthly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Quarterly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Half Yearly Income Distribution cum Capital Withdrawal Option#

Direct Plan - Annual Income Distribution cum Capital Withdrawal Option#

Special Unclaimed Red 36A Plan »

Special Unclaimed Red 36B Plan

Special Unclaimed Income Distribution cum Capital Withdrawal Option 36A Plan# »
Special Unclaimed Income Distribution cum Capital Withdrawal Option 36B Plan#"

Regular Plan - Growth Option

Regular Plan - Daily Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Weekly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan - Annual Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Growth Option

Regular Plan A- Monthly Income Distribution cum Capital Withdrawal Option Option#
Regular Plan A - Quarterly Income Distribution cum Capital Withdrawal Option Option#
Growth Option

Daily Income Distribution cum Capital Withdrawal Option Option#

Weekly Income Distribution cum Capital Withdrawal Option Option#

Monthly Income Distribution cum Capital Withdrawal Option Option#

Quarterly Income Distribution cum Capital Withdrawal Option Option#

Half Yearly Income Distribution cum Capital Withdrawal Option#

ABRIDGED ANNUAL REPORT 2020-2021

BNP PARIBAS OVERNIGHT FUND

April 1, 2020 to April 12, 2019 to
March 31, 2021 March 31, 2020

1,049.6965 1,000.0000
1,000.0000 1,000.0000
1,000.0000 1,000.0000
1,050.9157 1,000.0000
1,000.0000 1,000.0000
1,000.0000 1,000.0000
1,080.9442 1,049.6696
1,000.0000 1,000.0000
1,000.5014 1,000.0952
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KEY STATISTICS (Contd.)
For the year ended March 31, 2021

BNP PARIBAS OVERNIGHT FUND

April 1, 2020 to April 12, 2019 to
March 31, 2021 March 31, 2020

Annual Income Distribution cum Capital Withdrawal Option Option# - -

Direct Plan - Growth Option 1,083.2794 1,050.8829
Direct Plan - Daily Income Distribution cum Capital Withdrawal Option# 1,000.0000 1,000.0000
Direct Plan - Weekly Income Distribution cum Capital Withdrawal Option# 1,000.5185 1,000.0000

Direct Plan - Monthly Income Distribution cum Capital Withdrawal Option# - -
Direct Plan - Quarterly Income Distribution cum Capital Withdrawal Option# - -
Direct Plan - Half Yearly Income Distribution cum Capital Withdrawal Option# - -
Direct Plan - Annual Income Distribution cum Capital Withdrawal Option# - -
Special Unclaimed Red 36A Plan » - -
Special Unclaimed Red 36B Plan * - -
Special Unclaimed Income Distribution cum Capital Withdrawal Option 36A Plan# » - -
Special Unclaimed Income Distribution cum Capital Withdrawal Option 36B Plan#" - -
2. Closing Assets Under Management (Rs. in Lakhs)

End 3,385.22 17,915.62
Average (AAuM) 28,603.27 17,080.64
3. Gross income as % of AAuM 3.12 4.64

Expense Ratio *:
a. Total Expense as % of AAuM
Closed Plan ( Regular / Regular Plan A)
Distributor Plan 0.19 0.13
Direct Plan 0.10 0.10
b. Management Fee as % of AAuM
Closed Plan ( Regular / Regular Plan A)

Distributor Plan 0.05 0.07
Direct Plan 0.02 0.01
Net Income as a percentage of AAuM 3.01 4.53

Portfolio turnover ratio - -
7. Total Dividend per unit distributed during the year / period (plan wise)
Regular Plan - Daily Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Regular Plan - Daily Income Distribution cum Capital Withdrawal Option Option#(Corporate) = =
Regular Plan - Weekly Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Regular Plan - Weekly Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -
Regular Plan - Monthly Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Regular Plan - Monthly Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -
Regular Plan - Quarterly Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Regular Plan - Quarterly Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -
Regular Plan - Annual Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Regular Plan - Annual Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -
Regular Plan A - Quarterly Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Regular Plan A - Quarterly Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -

Daily Income Distribution cum Capital Withdrawal Option Option#(Individual) 29.362258 34.960301
Daily Income Distribution cum Capital Withdrawal Option Option#(Corporate) 29.362258 32.373413
Weekly Income Distribution cum Capital Withdrawal Option Option#(Individual) 29.023826 34.866093
Weekly Income Distribution cum Capital Withdrawal Option Option#(Corporate) 29.023826 32.286176

Monthly Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Monthly Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -
Quarterly Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Quarterly Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -
Half Yearly Income Distribution cum Capital Withdrawal Option#(Individual) - -
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KEY STATISTICS (Contd.)
For the year ended March 31, 2021

BNP PARIBAS OVERNIGHT FUND

April 1, 2020 to April 12, 2019 to
March 31, 2021 March 31, 2020

Half Yearly Income Distribution cum Capital Withdrawal Option#(Corporate) - -
Annual Income Distribution cum Capital Withdrawal Option Option#(Individual) - -
Annual Income Distribution cum Capital Withdrawal Option Option#(Corporate) - -

Direct Plan - Daily Income Distribution cum Capital Withdrawal Option#(Individual) 30.360693 31.777178
Direct Plan - Daily Income Distribution cum Capital Withdrawal Option#(Corporate) 30.360693 29.425825
Direct Plan - Weekly Income Distribution cum Capital Withdrawal Option#(Individual) 13.502400 2.389469
Direct Plan - Weekly Income Distribution cum Capital Withdrawal Option#(Corporate) 13.502400 2.212661

Direct Plan - Monthly Income Distribution cum Capital Withdrawal Option#(Individual) - -
Direct Plan - Monthly Income Distribution cum Capital Withdrawal Option#(Corporate) - -
Direct Plan - Quarterly Income Distribution cum Capital Withdrawal Option#(Individual) - -
Direct Plan - Quarterly Income Distribution cum Capital Withdrawal Option#(Corporate) - -
Direct Plan - Annual Income Distribution cum Capital Withdrawal Option#(Individual) - -
Direct Plan - Annual Income Distribution cum Capital Withdrawal Option#(Corporate) - -
8. Returns:
a. Last One Year

Scheme

Distributor Plan Growth Option 2.98% N.A.
Benchmark for Distributor Plan Growth Option 3.08% N.A.
Direct Plan Growth Option 3.08% N.A.
Benchmark for Direct Plan Growth Option 3.08% N.A.

b. Since Inception

Scheme

Distributor Plan Growth Option 4.03% 4.97%
Benchmark for Distributor Plan Growth Option 4.14% 5.07%
Direct Plan Growth Option 4.14% 5.09%
Benchmark for Direct Plan Growth Option 4.14% 5.07%
Special Unclaimed Red 36A Plan N.A N.A
Benchmark for Special Unclaimed Red 36A Plan N.A N.A
Special Unclaimed Red 36B Plan N.A N.A
Benchmark for Special Unclaimed Red 36B Plan N.A N.A
Special Unclaimed Div 36A Plan N.A N.A
Benchmark for Special Unclaimed Div 36A Plan N.A N.A
Special Unclaimed Div 36B Plan N.A N.A
Benchmark for Special Unclaimed Div 36B Plan N.A N.A

Benchmark Index for BNP Paribas Overnight Fund is Crisil Overnight Index

#Pursuant to SEBI circular SEBI/HO/IMD/DF3/CIR/P/2020/194 dated October 05, 2020, ‘Dividend option’ under schemes of BNP Paribas Mutual Fund have been renamed to ‘Income
Distribution cum Capital Withdrawal option’ effective April 01, 2021. Accordingly, changes have been made at appropriate places.

& percentage less than 0.005%

*AAUM Period considered for computation is 12 months. No management fees or other expenses have been charged to special unclaimed plans.

During the financial year 2014-15, the face value of all plans and options of BNP Paribas Overnight Fund, has been changed from Rs 10/- to Rs 1000/- w.e.f. June 28, 2014 as per
addendum no. 012/2014. The opening NAV has been represented at face value Rs 1000/-.

$ With effect from November 9, 2016, name of the Scheme has been changed from BNP Paribas Bond Fund, (an open ended Income scheme) to BNP Paribas Corporate Bond Fund (An
open ended Income scheme)

" The Special unclaimed plan(s) have been launched in terms of SEBI/HO/IMD/ DF2/CIR/P/2016/37 dated February 25, 2016 for deployment of unclaimed redemption and unclaimed
dividend amount only. Hence, units under the said plan are not available for subscription/purchase for any other investor/class of investors. Please refer addendum no. 22/2016 available
on our website for more details.
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BNP Paribas Asset Management India Private Limited

Corporate Identity Number(CIN) : U65991MH2003PTC142972
Regd. Off. : Crescenzo, 7th Floor, G-Block,
Bandra Kurla Complex,
Mumbai - 400 051. India
Email : customer.care@bnpparibasmf.in | Fax : 91 022 61964294/46724294
Facebook : €)/Facebook.com/BNPParibasMF

YouTube : @/YouTube.com/BNPParibasMutualFundindia

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