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BARODA BNP PARIBAS LARGE CAP FUND

(An Open ended Equity Scheme predominantly investing in large cap stocks)

Performance - Baroda BNP Paribas Large Cap Fund (as on September 30, 2024) [RS@RZRVELEYAINI QK EICN @k iyl

Last 1 Year Last 3 Years Last 5 Years Since Inception
Returns in INR* CAGR(%) Returns in INR* CAGR(%) Returns in INR* CAGR(%) Returns in INR* CAGR(%)
Regular Plan T14516.47 4487  T16756.60 1876 T24976.80 20.07 T 23437965 17.05
Nifty 100 TRI T13884.07 3859  T15585.69 1593 2446612 1957 R205147.06 16.28
Nifty 50 TRI Z13300.30 3280 1518362 1492 32383899 1895 19174670 15.89

#Returns in INR show the value of ¥10,000/- invested for last 1 year, last 3 years, last 5 years and since inception respectively. 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. Different plans shall have a different expense
structure. The performance details are provided for Regular/Distributor Plan - Growth Option. The scheme is managed by Mr. Jitendra Sriram (managing fund since June 16, 2022).
Nifty 50 TRI index is the Additional Benchmark for the scheme.

Period for which scheme's performance has been provided is computed basis last day of the month-end preceding the date of advertisement.

For performance of other schemes managed by Mr. Jitendra Sriram, refer page no. 49 and for managing since details refer page no. 53. For detailed portfolio refer page no.7
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/ Baroda BNP Paribas Large Cap Fund Scheme Riskometer”” Benchmark (Tier 1) Riskometer~” \
(An Open ended Equity Scheme predominantly investing in Ma:-""“lV olerde Ma:"rm‘”
large cap stocks) @'s& oh \g\'@é" leh
(T | L

This product is suitable for investors who are seeking*:
» Wealth Creation in long term.
» Investments in diversified and actively managed portfolio

of equity and equity related securities with bias to large Low MERTEHIGH L0 LA
cap companies. Investors understand that their Benchmark riskometer
principal will be at Very High risk. is at Very High risk.

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

~ARiskometer For Scheme: basis it's portfolio. For Benchmark
(NIFTY 100 TRI): basis it's constituents; as on September 30, 2024. /

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

The Nifty 50 Index ended the month with a 2.3% gain. The metals sector emerged as the top-performing sector, rising 7% in the month, followed by consumer
durables and power sectors that were up 6% and 5%, respectively. Oil & gas, PSU and IT sectors declined 4%, 3% and 3%. Mid-cap (+1.5%) and small-cap (-0.7%)
indices underperformed large-cap Indices. Globally, Hang Seng and Shanghai Composite soared 18% each. Thailand, the Philippines and Singapore were up
7%, 5% and 4%, respectively. Brazil, South Korea and Japan declined 3%, 3% and 2%, respectively. Foreign Portfolio Investors bought USD 5.4 billion (until Sep
27,2024) of Indian equities in the secondary market, whereas Domestic Institutional Investor’s bought USD3.8 billion (until Sep 30, 2024).

At the beginning of the month, investors remained cautious ahead of the key US economy data release. An aggressive interest rate cut by the US Federal Reserve
and long-awaited stimulus measures from China helped to boost investor mood in the second half of the month. The Federal Reserve began its rate cut cycle
with a 50-bps rate cut, with the Fed fund rate now at 4.75-5%. China also announced various stimulus packages to support the economy.

Indian economy is on a strong footing. Moody's revised its CY2024 Gross Domestic Product growth forecast for India to 7.1% from its earlier estimates of 6.8%
S&P retained India's FY2025 growth forecast at 6.8%. August Consumer Price Index inflation inched up marginally to 3.7% from 3.5% in July. India’s Wholesale
Price Index dropped to a four-month low of 1.3% in August. Index of Industrial Production growth in July firmed up to 4.8% compared to an upwardly revised
June reading of 4.7%. The index of eight core industries grew by 6.1% year on year in Jul 2024. The strong growth was anchored by electricity generation, steel
and refinery production. India’s Quarter 1 FY25 current account deficit (CAD) widened to USD 9.7bn (1.1% of GDP) from a surplus of USD4.6bn (0.5% of GDP)
in Quarter 4 FY24, led by increase in goods trade deficit.

With above-average monsoon rains, all eyes are on festive demand recovery. Monsoon progress improved further in September 2024. Cumulative rainfall
improved to 7% above normal as of 27th September 2024. Corporate profits remain in an up-cycle, and the market expects a recovery in earnings from a weak
June quarter, which was adversely affected by the elections. Government spending has picked up, and private spending also appears to be on a recovery path,
led by rural consumption.

In September 2024, two-wheelers saw strong Year on Year growth, while commercial vehicles experienced a double-digit decline, and cars had mixed results
due to the inauspicious period affecting retail sales. Inventory build-up occurred as festivals bunched in October, leading to selective volume growth and
increased discounts.

Consumer sentiment in India marginally improved in Aug 2024, after easing from its July 2024 peak. After the heat wave and torrential rains hurt consumer
foot falls, there is hope due to the better spending trend in the current year for both essential and discretionary goods ahead of the festive season. The onset
of the holiday season in the southern and western regions will be closely observed, as it will offer preliminary indicators of the trend in festive demand for
the next two months. Nifty is trading at 20x FY26E which is in line with 5-year averages. Focus will shift to corporate earnings and there are hopes of a rural
& festival-led recovery in coming months. Normal monsoon in Sep'24, pick up in government spending and robust investment trajectory is expected to boost
the economy.

Source: Kotak and Incred research, date: 30th September 2024

Equity Market Performance
(as on September 30, 2024)

Index Name 1 Month 3 Months 6 Months 1 Year YTD

Broad based Indexes

Nifty 50 2.28 7.34 1544 31.25 18.64
Nifty Midcap 150 176 6.95 25.31 47.08 30.43
NIFTY Large Midcap 250 2.06 7.17 21.24 42.12 26.50
Nifty Smallcap 250 1.32 7.43 28.17 50.23 30.89
Sector Indexes

Nifty Auto 3.26 7.09 25.90 66.58 44.84
Nifty Bank 3.17 1.19 12.29 18.72 9.63

Nifty Commodities 3.60 5.90 17.74 51.16 27.15
Nifty Energy 0.59 5.22 12.67 60.73 31.29
Nifty Financial Services 3.56 4.43 16.45 23.43 13.83
Nifty FMCG 393 15.15 21.25 26.85 14.90
Nifty Healthcare Index 1.69 16.93 22.09 51.47 38.40
Nifty Infrastructure 158 4.72 14.70 53.05 30.88
Nifty IT -1.97 15.67 19.98 31.78 17.98
Nifty Media 162 7.18 18.87 -5.69 -10.38
Nifty Metal 843 3.83 23.26 48.82 27.63
Nifty MNC 5.19 7.15 25.65 48.06 34.34
Nifty Oil & Gas Index -3.13 6.50 13.79 64.55 37.00
Nifty Pharma 0.27 17.61 2231 50.65 38.04
Nifty Private Bank 3.17 1.60 12.37 14.63 6.49

Nifty PSE -1.81 5.50 23.47 87.79 43.36
Nifty PSU Bank -3.29 -8.10 -3.54 28.32 18.12
Nifty Realty 433 -0.51 21.79 90.33 40.06
Nifty Services Sector 2.96 8.30 18.35 31.19 19.07

Source: Nifty Indices
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Market Outlook - Fixed Income

Global Economy -

Post the Aug-2024 RBI policy, global assessment has shown
that many central banks especially in the west have started
cutting rates and this includes recent FED's pivot in Sep-2024.
This comes after declining inflation in major economies and
slowing labour market conditions in advanced economies.
Inflation dynamics in the US have showed a slow decay whereas
the concerns have shifted towards labour market. US Nonfarm
payroll numbers reflect moderation in the labour markets
and every release of the same during the FED FOMC has been
raising brows.

FED FOMC
. Economic 2024 | 2025
paehlc ‘ Projections % ‘ ‘
September 2024 20 2.0
Change in Real | Fomc
GDP
June 2024 FOMC 21 20
September 2024 44 44
Unemployment | Fomc
rate
June 2024 FOMC 40 42
September 2024 23 21
PCE Inflation FoMC
June 2024 FOMC 26 23
September 2024 44 34
Federal funds | pomc
rate
June 2024 FOMC 51 41

Amongst the most recent high frequency indicators of global
economic activity, job growth is getting softer as labour markets
continue to slow down, unemployment rates are ticking up and
wage growth is easing, for economies like UK, Euro area etc.

The concern on demand outlook was reflected in declining
commodity prices as Brent prices in September declined to as
low as 69$/bL. The recent flare up between Israel and Iran has
led to jump in brent prices and remains a key risk in the future
trajectory of energy prices and subsequent impact on global
inflation. In last three years we have noticed that the impact
of these geopolitical tensions have been reflected in inflation
shocks and growth slowdown, eventually bringing the brent
prices under control with a lag.

Dollar Index Brent Prices $/bl
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As growth became a visible concern for global central banks,
global bond rates softened driven by easing monetary conditions
and the most awaited Fed pivot. On the given back drop major
emerging market currencies appreciated as the dollar index
showed softer declines to 100 and again raced by closer to
101. Japanese yen appreciated to 140 levels and soon inched
up to 147 levels as dollar indexed stabilised. China's economy

continues to remain sluggish with easing monetary and fiscal
expansion weighing on its currency.

Domestic Economy -
The month of September aligns with the onset of festive
season in India and thus the production and inventory build
up starts taking pace. The decline in brent prices in September
remained supportive of the input cost inflation. PMI surveys for
manufacturing and services reflected expansion at a slower pace.
The constrain was visible in total sales growth led by softer
increase in new export orders. The recent months Aug-Sep-24
have seen a moderating trend in some high frequency growth
indicators such as passenger vehicles sales, power demand,
cement and steel production. While some activity indicators
have softened, we believe this is mainly due to disruption to
production activity on account of higher rainfall especially in
August and seasonal trends.
On the fiscal front, the central government's fiscal deficit in FYTD
basis was 27% of FY2025 budget estimates (BE), with receipts
holding up. The receipts were supported by strong growth in
personal income taxes and non-tax revenues. Direct taxes on
FYTD basis stood 36% y/y. Indirect tax collection growth was
higher by 9.5% y/y on FYTD basis.
Domestic Inflation -

India CPI Basket YoY %
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+ Headline inflation remained below 4% led by favourable
base. Sep-2024 inflation expectations are clocking a
number closer to 5% y/y as the favourable base fades.

+ Future trajectory of inflation is expected to be supported
by softer input cost inflation and supportive commodity
prices.

+ Qur inflation projections foresee inflation trajectory to
soften in Q4 FY25 supported by winter food crop arrival.

+ Any space from inflation perspective for a monetary pivot
is visible in Q4 FY25 and that coincides with the Feb-2024
RBI MPC.

Liquidity and Rates -
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Credit growth has been abave deposit growth for the past
29-months.

+ Although credit growth has moderated to 13.3% in Sep-24,
the credit-deposit ratio remains elevated at 78.6%, having
tracked above 77% since Nov-22.

We expect seasonal factors such as increased incremental
credit demand alongside currency in circulation driven by
the festival / wedding season to create some pressure on
liquidity in 2HF25.

However, this will likely be offset by an improving trend
in government spending.

+ Government cash balances is expected to have picked up
toaround Rs 39 trn around September end, due to indirect
and direct tax collections. Going forward, we expect the
government cash balances to reflect in terms of spending
in domestic liquidity.

+ Weremain positive on liquidity outlook given expectations
of stance change in Q3 2024.

Fixed Income Outlook -

India Sovereign Yield Curve %
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FED's pivot in Sep-2024, comes after declining inflation
and slowing labour market conditions. This also marks
pivot to easing liquidity conditions globally.

+In the light of above, India is placed as a favorable
destination amongst other emerging market economies.
Also, we have already started to witness robust flows in
both equity and debt segments.

+ Additionally post the JP Morgan GBI-EM inclusion we
have witnessed favourable demand supply dynamics in
the domestic bond markets, navigating the rates further
lower.

India Fixed Income outlook has been driven by two key
fundamentals.

+ Firstly, Global Monetary policy dynamics will be the key
trigger for global liquidity and flows.

SecondLly, domestic inflation remains a key watch for RBI's
monetary policy decision making.

+Inthe upcoming policy we expect RBI to disassociate from
the interest rate developments globally and take view
on the domestic rates based on evolving conditions of
domestic inflation and growth dynamics.

+ RBI'sresponse is expected to be attuned to first a stance
change and followed by a lag in rate cut. The space to
pivot is expected in Q4 FY25.

+ Our view on rates remains optimistic with fundamentals
aligning with fixed income outlook expectations of
softening across the curve.

The material contained herein has been obtained from publicly available information, believed to be reliable, but Baroda BNP Paribas Asset Management India Private Limited (BBNPPAMIPL) (formerly BNP Paribas
Asset Management India Private Limited), makes no representation that it is accurate or complete. This information is meant for general reading purposes only and is not meant to serve as a professional guide
for the readers. This information is not intended to be an offer to see or a solicitation for the purchase or sale of any financial product or instrument. Past Performance may or may not be sustained in future.

Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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Equity Investment Philosophy -
Business, Management, Valuation (B.M.V.)

We believe that “companies create wealth and not markets” and thus the focus is on identifying businesses which could grow
earnings at a faster rate for significantly long periods of time. Our in-house investment framework BMV (Business - Management
- Valuation) helps us in identifying these companies. Thus, while investing we focus on all aspects of the company viz. quality of
business, sustainability of growth, governance and price being paid for the company. All the companies which are part of the scheme
portfolio have to pass through each of the BMV filters. And for us, all aspects are important. This drives the portfolio construction
process and helps us identify stock picking opportunities across market cycles .

In search of companies with superior and sustainable earnings growth with strong management, at reasonable

valuations.
MANAGEMENT BUSINESS
Leadership in: Growth:

e  Competency basis management through
market cycles (trend of sales, margins,
capital allocation, etc.)

e  Company growing faster than industry,
industry growing faster than market

e  Structural and long-term sustainable
e  Corporate Governance factors such growth

as interest alignment with minority @ e  Focused and simple to understand
shareholders, Conduct and govern Moat: a sustainable competitive

business V\.”.th Transp.arer‘wcy, Ethics and BUSINESS advantage arising from brand franchise,
Accountability, organization structure, track ;
cost advantage, industry structure,

. u A
record with respect to all shareholders Growth “Moat technology/patents, distribution, etc.

Positive change Change: Positive change in sector,
\ receding competitive intensity
B.M.V.
@ FRAMEWORK @

MANAGEMENT VALUATION

Leadership in: Cash Margin of
Competence Governance Safety

VALUATION

Cash flow is central to the way we think about a company’s value
Valuations: Intrinsic value, DCF (Discounted Cash Flow), Dividend Yield,
Operating Cash Yield, etc.

e  The narrower the ‘'moat’ or weaker the management, the greater is the
margin of safety required

e  Superior risk-reward profile

~A sustainable competitive advantage

Fund Facts | September 2024
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Macro-Economic Dashboard
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Banking

Currency in circulation (%YoY)

M3 (%YoY)

Bank non-food credit growth (%YoY)

Personal credit (%YoY)

Credit to industry (%YoY)

Credit to services (%YoY)

Deposit growth (%YoY)

Credit to deposit ratio (%)

10 year G-Sec yields (%)

Weighted average deposit rate of banks (%)

Weighted average lending rate of banks (%)

Median MCLR (%)

Commercial Paper issuance (%YoY)

Industry

Cement production (%YoY)

Steel production (%YoY)

1IP (%YoY)

Mining (%YoY)

Manufacturing (%YoY)

Electricity (%YoY)

Capital goods production (%YoY)

Consumer durable production (%YoY)

Consumer non-durable production (%YoY)

PMI Manufacturing Index

PMI Services Index

PMI Composite Index

Consumer

Rural wage (%YoY)

Urban unemployment (%)

Rural unemployment (%)

Naukri job speak index (%YoY)

Motorvehicle sales (%YoY)

Passenger vehicle (%YoY)

Commercial vehicle (%YoY)

Two wheeler (%YoY)

Tractor sales

Petrol consumption (%YoY)

Diesel consumption (%YoY)

Air traffic (%YaY)

Foreign tourist arrivals (%YoY)

Freight

Major port traffic (%YoY)

Rail freight traffic (%YoY)

E-way bills generated (%YoY)

Foreign Trade

Export growth (%YoY)

Import growth (%YoY)

Non-oil, non-gold imports (%YoY)

Capital goods imports (%YoY)

Fiscal

Central Government expenditure (%YoY)

Indirect tax (%YoY)

GST collections (Rs.bn)

1627.1

1720.0

1679.3

1648.8

17213

1683.4

1780.0

2102.7

1730.0
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1749.6

Inflation

CPI (%YoY)

Core CPI (%YaY)

WPI (%YoY)
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Domestic yields remain
supported amid global
monetary easing cycle,
robust FPI and domestic
institutional demand and
comfortable liquidity
conditions.

Steel output increased by
4.5% yfy in Aug-2024, despite
the decline in output in other

core industries.

India services PMI numbers
indicated a slower expansion
in the services activity. The
headline number indicated a
softer increase in new
export orders.

GST collections remained
robust in September 2024
increasing by 6.5% y/y, thus
supporting the indirect tax
revenue of centre.

Source: Baroda BNP Paribas AMC, RBI, Central Statistical Organisation, Government of India, Bloomberg, Nirmal Bang Institutional Equities Research, Livemint.com, PIB, MOSPI, SIAM, Office of Economic Advisor.
The data mentioned above is as per their date of release and availability as on October 07, 2024.

Mutual Fund investments are subject to market risks, read all scheme related documents carefully.
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This product is suitable for investors who are seeking*: Scheme Riskometer™* Benchmark (Tier 1) Riskometer™*
» Wealth Creation in long term.

» Investments in diversified and actively managed

Baroda BNP Paribas

Large Cap Fund

(An Open ended Equity Scheme predominantly
investing in large cap stocks)

portfolio of equity and equity related securities
with bias to large cap companies.

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

Investors understand that their
principal will be at Very High risk

Benchmark riskometer is at
Very High risk

ARiskometer For Scheme: basis it's portfolio, For Benchmark (Nifty 100 TRI): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

does not guarantee/indicate any returns.

The investment objective of the Scheme is to generate long-term capital growth from a diversified and actively managed portfolio of equity and equity related securities by
predominantly investing in large market capitalization companies. However, there can be no assurance that the investment objectives of the Scheme will be realized. The Scheme

SCHEME DETAILS T poxTeoOLO ( Top 10 Holdings) )
? NAV Details (AS on September 30, 2024) EQUITY HOLDINGS %Aozs’::: EQUITY HOLDINGS %gs’:::
Regular Plan - Growth Option - 32352750 AGRICULTURAL, COMMERCIAL & 118% Power Grid Corporation of India Limited  1.00%
Regular Plan - IDCW Option . % 274946 CONSTRUCTION VEHICLES RETAILING 5.93%
Direct Plan - Growth Option % 2688323 EE?&%é&%%ﬁéh”}'éed zléng‘ /%ventuE.Spt[Jidrmarts imited %g%

X ; . .36% rent Limite 91%
Direct Plan - IDCW Option : % 327255 Bosch Limited 236% Zongg Limisted s 22022:/0

AUTOMOBILES 5.45% TELECOM - SERVICE .52%
5]z Benchmark Index (Tier 1 Hero MotoCorp Limited 1_530/: Bharti Airtel Limited 2.52%
p

) Maruti Suzuki India Limited 1.37% FUTURES LONG POSITION 1.46%

Nifty 100 TRI Tata Motors Limited 2.50% Bajaj Finserv Limited 0.88%
BANKS 17.37% Adani Enterprises Limited 0.58%
P HDFC Bank Limited 6.39% LESS THAN 0.75% EXPOSURE 2.44%
Date of Allotment ICICI Bank Limited 6.25% Total Equity Holdings 93.23%
Indusind Bank Limited 0.85% 5
September 23, 2004 Kotak Mahindra Bank Limited 1.78% FIXED INCOME HOLDINGS Rating % of Net
Monthly AAUM## As on September 30, 2024 : % 2,379.72 Crores gunja% Nitiofnlald‘Bank (ig?“;o l Assets
. tate Bank of India 31% Treasury Bill 0.99%
AUMi## As on September 30, 2024 +22,439.97 Crores KM S 364 Days Thill (MD 05/12/2024) Sovereign  0.49%
nited Spirits Limite 17 182 Days Tbill (MD 14/02/2025) Sovereign  0.30%
& Fund Manager * CEMENT & CEMENT PRODUCTS 3.24% 364 Days Thill (MD 13/02/2025) Sovereign ~ 0.20%
Ambuja Cements Limited 1.14% Total Fixed I Holdi 0.99%
Fund Manager  Managing fund since Experience Grasim Industries Limited 1.06% orarliixediincomeltioldings 2270
Jitendra Sriram 16-Jun-22 26 years UltraTech Cement Limited 1.04% TREPS, Cash & Other Net >/8%
CONSTRUCTION 4.07% Current Assets
& Load Structure Larsen & Toubro Limited 4.07% GRAND TOTAL 100.00%
E;-?ry Load Not Applicabis ggﬂ?h’mﬁ?:—;ig'—s 3522%:? Investment in Top 10 scrips constitutes 41.23% of the portfolio
: 26%
) . ' DIVERSIFIED FMCG 4.65%

Exit Load: * If units of the Scheme are redeemed or switched out ] ) -
within 30 days of the date of allotment - 1% of the applicable :—#lgduuriti?gdUmLever Limited %gi:f MARKET CAPITALIZATION (% of Net Assets)

Net Asset Value (NAV) « If units of the Scheme are redeemed or DIVERSIFIED METALS 0 '76‘70 .
switched out after 30 days of allotment - Nil Vedanta Limited 0176°/: 83.38%

For detailed Load structure please refer Scheme Information Document ELECTRICAL EQUIPMENT 2.84%
of the scheme. Hitachi Energy India Limited 2.84%
° : itati * FERROUS METALS 1.09%
/; Expense Ratio & Quantitative Data’ Tata Steel Limited T 09%
TER - Regular Plan (%) © 2.00% FINANCE 3.04%
TER - Direct Plan (%) - 0.82% Bajaj Finance Limited ) 0.99%

Portfolio Turnover Ratio 053 Eggql;;i/n&ealam Investment and Finance  1.07% Large Cap  Mid Cap Small Cap  Cash/Debt
Stansird Deviation*r* 11.74% Jio Financial Services Limited 0.98% Market Capitalization as per SEBI - Large Cap: 1st - 100th
Bre]ta :090 FOOD PRODUCTS 1.04%  company, Mid Cap: 101st - 250th company and Small Cap: 251st
Sharpe Ratio*** 1 1.02 Nestle India Limited 1.04% company onwards in terms of full market capitalization
Sharpe Ratio (annualised), Standard Deviation (annualised) and gﬁﬁ_ (India) Limited ili]i:li“u//o P " P
Beta are based on last 36 monthly data points. ndia) Limite L7
L vaaep INDUSTRIAL MANUFACTURING 101%  SECTORAL COMPOSITION (Top 5) .
P toti Honeywell Automation India Limited 1.01%
=1 Key Statistics INSURANCE 3.04% 17.37% 8.13% 6.90%

No of Stocks . 54 ICICI Lombard General Insurance Company  1.04%

Portfolio RoE (%) : 186 Limited o
EPS Growth (%) - 9579 ICICI Prudential Life Insurance Company 1.12% ;_t@. C&

s Limited
Pohrtfolio RhOE andbEPS J?rowih is for tfrgiling li mggth;ongM) SBI Life Insurance Company Limited 0.88%
whereas the number of stocks is as of September 30, . IT - SOFTWARE 8.13% 1
HCL Technologies Limited 1.52% Banks IT-Software P:tr:leum
MINIMUM INVESTMENT AMOUNT . Infosys Limited 2.84% roducts
Tata Consultancy Services Limited 3.77%
LUMPSUM DETAILS: oL 1.50% 5.45%
Minimum Application Amount: Z 5,000 and in multiples of Oil India Limited 1.50%
PETROLEUM PRODUCTS 6.90%

¥ 1 thereafter Bharat Petroleum Corporation Limited 1.02%
ertlfnll.lm Addltlorr:al Application Amount: 3 1,000 and in Reliance Industries Limited 5'88%
multiples of X 1 thereafter PHARMACEUTICALS & BIOTECHNOLOGY 5.43%

Cipla Limited 1.04% . .
Divi's Laboratories Limited 1.61% Retailing Automobiles
Dr. Reddy's Laboratories Limited 1.00% (O Overweight with respect to benchmark
H i H i 0,
;uor‘}viréarmaceutlcal Industries Limited 315%’ (O Underweight with respect to benchmark
B 0
NTPC Limited 2.94% % of net assets of top 5 sectors includes equity less than 0.75% of corpus

** The scheme is a ‘Transferee Scheme’, and accordingly, the ratios are being provided considering the weighted average NAVs of both the Transferor Scheme and Transferee Scheme.
## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable

* refer page no. 59

The risk free rate of return considered for calculation of Sharpe ratio is 6.80%, as per 1 day MIBOR rate on the last business day of the month.
¥ Dedicated Fund Manager for Overseas Investments: Mr. Miten Vora (managing fund since December 01, 2022)

For Distribution History kindly refer page no. 54.
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Baroda BNP Paribas
Large & Mid Cap Fund

(An Open ended Equity Scheme investing in
both large cap and mid cap stocks)

This product is suitable for investors who are seeking*:

Scheme Riskometer™*

Benchmark (Tier 1) Riskometer™”

» Capital appreciation over long term.
» Investment predominantly in equity and equity
related instruments of large and midcap stocks.

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

Investors understand that their
principal will be at Very High risk

Benchmark riskometer is at
Very High risk

ARiskometer For Scheme: basis it's portfolio, For Benchmark (BSE 250 Large Midcap TRI): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

SCHEME DETAILS

Z NAV Details (As on September 30, zoz4)

Regular Plan - Growth Option . % 28.6416
Regular Plan - IDCW Option . % 22.6453
Direct Plan - Growth Option : % 304604
Direct Plan - IDCW Option : ¥ 256016

5{2 Benchmark Index (Tier 1)
BSE 250 Large & Mid Cap TRI

Date of Allotment
September 04, 2020

Monthly AAUM## As on September 30, 2024 : % 1,460.43 Crores
AUM## As on September 30, 2024 :% 1,470.07 Crores

&%% Fund Manager ¥

Fund Manager
Sanjay Chawla

Managing fund since  Experience
04-Sep-20 33 years

€5 Load Structure
Entry Load : Not Applicable

Exit Load: Upto 365 days * Redeemed or switched out upto 10%
of the allotment: Nil + Redeemed or switched out more than
10% of the allotment: 1%  After 365 days - Nil

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

% Expense Ratio & Quantitative Data*

TER - Regular Plan (%) 0 2.11%
TER - Direct Plan (%) . 0.82%
Portfolio Turnover Ratio - 097
Standard Deviation* :13.86%
Beta* - 0.99
Sharpe Ratio* - 1.00

Sharpe Ratio (annualised), Standard Deviation (annualised) and
Beta are based on last 36 monthly data points.

ﬁ Key Statistics

No of Stocks : 53
Portfolio RoE (%) 2248
EPS Growth (%) : 532

Portfolio RoE and EPS Growth is for trailing 12 months (TTM)
whereas the number of stocks is as of September 30, 2024.

MINIMUM INVESTMENT AMOUNT .

LUMPSUM DETAILS:

Minimum Application Amount: % 5,000 and in multiples of
% 1 thereafter.

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

## excluding inter-scheme Investments, if any, by other
schemes of Baroda BNP Paribas Mutual Fund, as may be
applicable

* refer page no. 59

The risk free rate of return considered for calculation of Sharpe
ratio is 6.80%, as per 1 day MIBOR rate on the last business
day of the month.

¥ Dedicated Fund Manager for Overseas Investments: Mr.
Miten Vora (managing fund since December 01, 2022)

For Distribution History kindly refer page no. 54.

The primary objective of the Scheme is to seek long term capital growth through investments in both large cap and mid cap stocks. However, there can be no assurance that the
investment objectives of the Scheme will be realized. The Scheme does not guarantee/indicate any returns.

PORTFOLIO (v Top 10 Holdings)

% of Net
EQUITY HOLDINGS fets
AGRICULTURAL, COMMERCIAL & 1.16%
CONSTRUCTION VEHICLES
Escorts Kubota Limited 1.16%
AUTO COMPONENTS 3.87%
Motherson Sumi Wiring India Limited 0.97%
Sona BLW Precision Forgings Limited 1.28%
ZF Commercial Vehicle Control Systems 1.62%
India Limited
AUTOMOBILES 1.66%
Tata Motors Limited 1.66%
BANKS 12.49%
Axis Bank Limited 1.89%
Bank of Baroda 1.85%
v/ HDFC Bank Limited 4.12%
ICICI Bank Limited 1.95%
v/ The Federal Bank Limited 2.68%
CAPITAL MARKETS 2.25%
Computer Age Management Services 2.25%
Limited
CONSTRUCTION 2.63%
v/ Larsen & Toubro Limited 2.63%
CONSUMER DURABLES 3.99%
v/ Dixon Technologies (India) Limited 2.82%
Titan Company Limited 1.17%
ELECTRICAL EQUIPMENT 3.68%
ABB India Limited 1.64%
GE T&D India Limited 2.04%
FERROUS METALS 1.97%
Jindal Stainless Limited 0.91%
Jindal Steel & Power Limited 1.06%
FINANCE 8.51%
Cholamandalam Investment and Finance 1.20%
Company Ltd
v/ CRISIL Limited 2.54%
PNB Housing Finance Limited 2.34%
v/ Shriram Finance Limited 2.43%
FINANCIAL TECHNOLOGY (FINTECH) 2.86%
v/ PB Fintech Limited 2.86%
FOOD PRODUCTS 2.72%
Hatsun Agro Product Limited 0.89%
Nestle India Limited 1.83%
HEALTHCARE SERVICES 1.06%
Jupiter Life Line Hospitals Limited 1.06%
INDUSTRIAL MANUFACTURING 1.66%
Kaynes Technology India Limited 1.66%
INDUSTRIAL PRODUCTS 0.98%
Cummins India Limited 0.98%
INSURANCE 1.62%
Max Financial Services Limited 1.62%
IT - SOFTWARE 9.64%
v/ Infosys Limited 3.83%
KPIT Technologies Limited 1.22%
v/ Mphasis Limited 2.56%
Tata Consultancy Services Limited 2.03%
LEISURE SERVICES 1.16%
The Indian Hotels Company Limited 1.16%
oIL 2.07%
0Oil India Limited 2.07%
PERSONAL PRODUCTS 3.21%
Colgate Palmolive (India) Limited 2.07%
Godrej Consumer Products Limited 1.14%
PETROLEUM PRODUCTS 4.76%
Hindustan Petroleum Corporation Limited 2.25%
v/ Reliance Industries Limited 2.51%
PHARMACEUTICALS & BIOTECHNOLOGY 7.80%
Ajanta Pharma Limited 1.96%
Alkem Laboratories Limited 2.26%
Concord Biotech Limited 2.28%

% of Net
EQUITY HOLDINGS Frer
Divi's Laboratories Limited 1.30%
POWER 1.92%
Power Grid Corporation of India Limited 1.92%
REALTY 1.44%
The Phoenix Mills Limited 1.44%
RETAILING 6.31%
Avenue Supermarts Limited 1.39%
FSN E-Commerce Ventures Limited 1.73%
Trent Limited 1.80%
Zomato Limited 1.39%
TELECOM - SERVICES 1.45%
Bharti Airtel Limited 1.45%
TEXTILES & APPARELS 1.30%
K.PR. Mill Limited 1.30%
TRANSPORT SERVICES 0.81%
InterGlobe Aviation Limited 0.81%
LESS THAN 0.75% EXPOSURE 0.49%
Total Equity Holdings 95.47%
FIXED INCOME HOLDINGS % of Net
Assets
TREPS, Cash & Other Net 4.53%
Current Assets
GRAND TOTAL 100.00%

Investment in Top 10 scrips constitutes 28.98% of the portfolio

MARKET CAPITALIZATION (% of Net Assets).

43.51%

Large Cap  Mid Cap Small Cap  Cash/Debt

Market Capitalization as per SEBI - Large Cap: Ist - 100th
company, Mid Cap: 101st - 250th company and Small Cap: 251st
company onwards in terms of full market capitalization

SECTORAL COMPOSITION (Top 5)

12.49% 9.64% 8.51%
Banks IT-Software Finance
7.80% 6.31%
Pharmaceuticals & Retailing

Biotechnology

(O Overweight with respect to benchmark
(O Underweight with respect to benchmark
% of net assets of top 5 sectors includes equity less than 0.75% of corpus

Fund Facts | September 2024
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Baroda BNP Paribas
Mid Cap Fund

(An Open ended Equity Scheme predominantly
investing in mid cap stocks)

This product is suitable for investors who are seeking*:

» Wealth Creation in long term.
» Investments in companies in mid capitalization
segment.

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

Scheme Riskometer™*

Benchmark (Tier 1) Riskometer*®

Investors understand that their
principal will be at Very High risk

Moterd® h%’ilﬂy

‘\‘V}e

VERY HIGH

VERY HIGH

Benchmark riskometer is at
Very High risk

M Riskometer For Scheme: basis it's portfolio, For Benchmark (Nifty Midcap 150 TRI): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

SCHEME DETAILS
? NAV Details (As on September 30, 2024)
Regular Plan - Growth Option . % 106.4606
Regular Plan - IDCW Option . % 66.3966
Direct Plan - Growth Option : % 1252718
Direct Plan - IDCW Option : % 829679
sz Benchmark Index (Tier 1)

Nifty Midcap 150 TRI

Date of Allotment
May 02, 2006

Monthly AAUM# As on September 30, 2024 : % 2,230.48 Crores
AUM### As on September 30, 2024 :3 2,247.38 Crores

&% Fund Manager ¥

Fund Manager
Shiv Chanani

Managing fund since  Experience
3-Jul-22 24 years

€y Load Structure

Entry Load : Not Applicable

Exit Load: Within 12 months + Redeemed or switched out upto
10% of the allotment: Nil - Redeemed or switched out more
than 10% from the date of allotment : 1%

After 12 months - Nil

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

% Expense Ratio & Quantitative Data*

TER - Regular Plan (%) - 1.98%
TER - Direct Plan (%) - 0.53%
Portfolio Turnover Ratio 2073
Standard Deviation*tt 0 12.64%
Beta**t - 0.80
Sharpe Ratio*tt 0 1.24

Sharpe Ratio (annualised), Standard Deviation (annualised) and
Beta are based on last 36 monthly data points.

% Key Statistics
No of Stocks - 66

Portfolio RoE (%) 0 1799
EPS Growth (%) : 49.68

Portfolio RoE and EPS Growth is for trailing 12 months (TTM)
whereas the number of stocks is as of September 30, 2024.

MINIMUM INVESTMENT AMOUNT .

LUMPSUM DETAILS:

Minimum Application Amount: % 5,000 and in multiples of
% 1 thereafter.

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

. PORTFOLIO (v Top 10 Holdings)

The investment objective of the Scheme seeks to generate long-term capital appreciation by investing primarily in companies with high growth opportunities in the mid capitalization segment.
The fund will emphasize on companies that appear to offer opportunities for longterm growth and will be inclined towards companies that are driven by dynamic style of management and
entrepreneurial flair. However, there can be no assurance that the investment objectives of the Scheme will be realized. The Scheme does not guarantee/indicate any returns.

% of Net
EQUITY HOLDINGS Assets
AGRICULTURAL, COMMERCIAL & CONSTRUCTION 243%
VEHICLES
Ashok Leyland Limited 1.10%
Escorts Kubota Limited 1.33%
AUTO COMPONENTS 7.87%
Bharat Forge Limited 1.08%
Bosch Limited 1.17%
Exide Industries Limited 1.45%
Jtekt India Limited 1.02%
Schaeffler India Limited 1.39%
ZF Commercial Vehicle Control Systems India Limited 1.76%
AUTOMOBILES 3.43%
Ola Electric Mobility Ltd 1.16%
v TVS Motor Company Limited 2.27%
BANKS 4.27%
Indian Bank 1.87%
RBL Bank Limited 0.82%
The Federal Bank Limited 1.58%
BEVERAGES 1.06%
United Breweries Limited 1.06%
CEMENT & CEMENT PRODUCTS 1.10%
JK Lakshmi Cement Limited 1.10%
CHEMICALS & PETROCHEMICALS 1.03%
Deepak Nitrite Limited 1.03%
CONSUMER DURABLES 482%
v Dixon Technologies (India) Limited 2.00%
Metro Brands Limited 1.42%
Voltas Limited 1.40%
DIVERSIFIED 0.98%
3M India Limited 0.98%
ELECTRICAL EQUIPMENT 5.47%
Bharat Heavy Electricals Limited 0.75%
v/ Hitachi Energy India Limited 3.24%
Thermax Limited 1.48%
FERTILIZERS & AGROCHEMICALS 2.01%
v Coromandel International Limited 2.01%
FINANCE 8.89%
CRISIL Limited 1.04%
LIC Housing Finance Limited 1.59%
Mahindra & Mahindra Financial Services Limited 1.05%
Poonawalla Fincorp Limited 1.76%
Shriram Finance Limited 1.27%
v/ Sundaram Finance Limited 2.18%
FINANCIAL TECHNOLOGY (FINTECH) 3.60%
v/ PB Fintech Limited 3.60%
FOOD PRODUCTS 1.01%
Hatsun Agro Product Limited 1.01%
GAS 0.99%
Petronet LNG Limited 0.99%
HEALTHCARE SERVICES 1.12%
Max Healthcare Institute Limited 1.12%
INDUSTRIAL PRODUCTS 4.15%
AIA Engineering Limited 1.45%
Ratnamani Metals & Tubes Limited 1.63%
Supreme Industries Limited 1.07%
INSURANCE 2.66%
ICICI Lombard General Insurance Company Limited 1.16%
ICICI Prudential Life Insurance Company Limited 1.50%
IT - SERVICES 1.84%
Tata Technologies Limited 1.84%
IT - SOFTWAR 487%
v KPIT Technologies Limited 2.39%
Oracle Financial Services Software Limited 1.27%
Persistent Systems Limited 1.21%
LEISURE SERVICES 2.66%
Jubilant Foodworks Limited 1.06%
The Indian Hotels Company Limited 1.60%
NON - FERROUS METALS 2.06%
v National Aluminium Company Limited 2.06%
PERSONAL PRODUCTS 1.37%
Procter & Gamble Hygiene and Health Care Limited 1.37%
PHARMACEUTICALS & BIOTECHNOLOGY 10.15%
Abbott India Limited 1.69%
Alkem Laboratories Limited 1.28%
GlaxoSmithKline Pharmaceuticals Limited 153%

% of Net
EQUITY HOLDINGS Assets
IPCA Laboratories Limited 1.67%
JB Chemicals & Pharmaceuticals Limited 1.08%
Lupin Limited 1.95%
Zydus Lifesciences Limited 0.95%
OWER 1.01%
NLC India Limited 1.01%
REALTY 2.46%
v/ The Phoenix Mills Limited 2.46%
RETAILING 4.95%
v Trent Limited 337%
Zomato Limited 1.58%
TELECOM - SERVICES 1.83%
Indus Towers Limited 1.83%
FUTURES LONG POSITION 1.00%
Hindustan Petroleum Corporation Limited 1.00%
LESS THAN 0.75% EXPOSURE 3.87%
Grand Total 94.96%
FIXED INCOME HOLDINGS Rating % of Net
Assets
TREASURY BILL 0.87%
182 Days Tbill (MD 14/02/2025)  Sovereign 0.87%
Total Fixed Income Holdings 0.87%
TREPS, Cash & Other Net 417%
Current Assets
GRAND TOTAL 100.00%

Investment in Top 10 scrips constitutes 25.58% of the portfolio

MARKET CAPITALIZATION (% of Net Assets).

74.40%

11.37%
6 9.20% 5.03%

Cash/Debt

Market Capitalization as per SEBI - Large Cap: Ist - 100th
company, Mid Cap: 101st - 250th company and Small Cap: 251st

company onwards in terms of full market capitalization

11.35% 8.89% 7.87%

9 @ &

Large Cap

Mid Cap

Small Cap

SECTORAL COMPOSITION (Top 5)

Pharmaceuticals  Finance  Auto Components
& Biotechnology
6.19% 4.95%
Electrical Equipment Retailing

O Overweight with respect to benchmark
(O Underweight with respect to benchmark
% of net assets of top 5 sectors includes equity less than 0.75% of corpus

* The scheme is a ‘Transferee Scheme’, and accordingly, the ratios are being provided considering the weighted average NAVs of both the Transferor Scheme and Transferee Scheme.
## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable
The risk free rate of return considered for calculation of Sharpe ratio is 6.80%, as per 1 day MIBOR rate on the last business day of the month.
¥ Dedicated Fund Manager for Overseas Investments: Mr. Miten Vora (managing fund since December 01, 2022)

Fund Facts | September 2024

* refer page no. 59

For Distribution History kindly refer page no. 54.
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Baroda BNP Paribas
Small Cap Fund

(An open-ended equity scheme predominantly
investing in small cap)

This product is suitable for investors who are seeking*:

Scheme Riskometer** Benchmark (Tier 1) Riskometer™”

» Long term capital growth
» Investment in equity & equity related securities
predominantly in small cap Stocks

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

Investors understand that their principal

T

mw V[HV HIGH

i)

Benchmark riskometer is at
Very High risk

will be at Very High risk

A Riskometer For Scheme: basis it's portfolio, For Benchmark (Nifty Small Cap 250 TR Index): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

SCHEME DETAILS

? NAV Details (As on September 30, 2024)

Regular Plan - Growth Option © % 143913
Regular Plan - IDCW Option © ¥ 143913
Direct Plan - Growth Option - % 14.6205
Direct Plan - IDCW Option . ¥ 14.6205

sz Benchmark Index (Tier 1)
Nifty Small Cap 250 TR Index

Date of Allotment
October 30, 2023

Monthly AAUM### As on September 30, 2024 : % 1,550.74 Crores
AUM## As on September 30, 2024 :31,577.61 Crores

&% Fund Manager ¥

Fund Manager
Mr. Shiv Chanani

Managing fund since  Experience
30-0ct-23 24 years

€2y Load Structure
Entry Load : Not Applicable

Exit Load: - If units of the Scheme are redeemed or switched
out up to 10% of the units within 1 year from the date of
allotment - Nil. -« If units of the scheme are redeemed or
switched out in excess of the Limit within 1 year from the date
of allotment - 1% of the applicable NAV. -« If units of scheme
are redeemed or switched out after 1 year from the date of
allotment - Nil.

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

% Expense Ratio & Quantitative Data* *

TER - Regular Plan (%) . 2.06%
TER - Direct Plan (%) . 0.53%
Portfolio Turnover Ratio 1 0.67
ﬁ Key Statistics

No of Stocks . 61
Portfolio ROE (%) 0 1611
EPS Growth (%) : 56

Portfolio RoE and EPS Growth is for trailing 12 months (TTM)

whereas the number of stocks is as of September 30, 2024.
MINIMUM INVESTMENT AMOUNT .
LUMPSUM DETAILS:

Minimum Application Amount: % 5,000 and in multiples of

% 1 thereafter.

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

The Scheme seeks to generate long-term capital appreciation by investing predominantly in equity and equity related securities of small cap companies.However, there can
be no assurance that the investment objectives of the Scheme will be realized. The Scheme does not guarantee/indicate any returns.

. PORTFOLIO (v Top 10 Holdings)

% of Net
EQUITY HOLDINGS Assets
AGRICULTURAL FOOD & OTHER PRODUCTS 1.65%
Balrampur Chini Mills Limited 1.65%
AGRICULTURAL, COMMERCIAL & 1.52%
CONSTRUCTION VEHICLES
BEML Limited 1.52%
AUTO COMPONENTS 5.22%
Amara Raja Energy & Mobility Ltd 0.90%
Exide Industries Limited 1.19%
v/ Jtekt India Limited 2.14%
ZF Commercial Vehicle Control Systems 0.99%
India Limited
BANKS 3.56%
Karur Vysya Bank Limited 1.63%
RBL Bank Limited 0.91%
The Jammu & Kashmir Bank Limited 1.02%
CAPITAL MARKETS 9.26%
Central Depository Services (India) Limited ~ 1.82%
Computer Age Management Services 1.13%
Limited
v/ ICICI Securities Limited 2.21%
ICRA Limited 1.19%
v/ KFin Technologies Limited 291%
CEMENT & CEMENT PRODUCTS 2.07%
Birla Corporation Limited 1.21%
JK Lakshmi Cement Limited 0.86%
CHEMICALS & PETROCHEMICALS 3.91%
Aarti Industries Limited 1.57%
v/ BASF India Limited 2.34%
COMMERCIAL SERVICES & SUPPLIES 2.93%
eClerx Services Limited 1.14%
TeamLease Services Limited 1.79%
CONSTRUCTION 3.37%
KEC International Limited 1.97%
Larsen & Toubro Limited 1.40%
CONSUMER DURABLES 6.26%
Blue Star Limited 1.56%
Crompton Greaves Consumer Electricals 1.19%
Limited
V-Guard Industries Limited 2.06%
Whirlpool of India Limited 1.45%
ELECTRICAL EQUIPMENT 9.25%
Bharat Heavy Electricals Limited 1.06%
v/ GE T&D India Limited 2.97%
v/ Hitachi Energy India Limited 3.50%
Premier Energies Limited 1.72%
FINANCE 6.23%
Can Fin Homes Limited 1.98%
IDFC Limited 1.80%
India Shelter Finance Corporation Limited ~ 1.09%
Mas Financial Services Limited 1.36%
FOOD PRODUCTS 2.60%
v/ Mrs. Bectors Food Specialities Limited 2.60%
GAS 3.32%
v/ Mahanagar Gas Limited 3.32%
Household Products 1.77%
Jyothy Labs Limited 1.77%
INDUSTRIAL MANUFACTURING 2.00%
Jyoti CNC Automation Ltd 2.00%
INDUSTRIAL PRODUCTS 3.94%
Ingersoll Rand (India) Limited 1.66%
v/ KSB Limited 2.28%
IT - SERVICES 4.28%
Affle (India) Limited 1.01%
Protean eGov Technologies Limited 1.49%
Tata Technologies Limited 1.78%
LEISURE SERVICES 2.26%
Jubilant Foodworks Limited 1.30%
Westlife Foodworld Limited 0.96%

## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable
¥ Dedicated Fund Manager for Overseas Investments: Mr. Miten Vora (managing fund since October 30, 2023)

* refer page no. 59
The scheme currently does not have Distribution History.

10

% of Net
EQUITY HOLDINGS Assets
NON - FERROUS METALS 1.33%
National Aluminium Company Limited 1.33%
Paper, Forest & Jute Products 1.63%
Century Textiles & Industries Limited 1.63%
PERSONAL PRODUCTS 0.97%
Emami Limited 097%
PETROLEUM PRODUCTS 1.93%
Gulf Oil Lubricants India Limited 1.93%
PHARMACEUTICALS & BIOTECHNOLOGY 5.71%
v/ Alembic Pharmaceuticals Limited 2.47%
JB Chemicals & Pharmaceuticals Limited 1.90%
Sanofi India Limited 1.34%
POWER 1.85%
SJVN Limited 1.85%
REALTY 1.35%
Brigade Enterprises Limited 1.35%
TEXTILES & APPARELS 1.72%
Vardhman Textiles Limited 1.72%
LESS THAN 0.75% EXPOSURE 2.99%
Total Equity Holdings 94.88%
FIXED INCOME HOLDINGS Rating % of Net
Assets
TREASURY BILL 0.93%
182 Days Tbill (MD 14/02/2025) Sovereign ~ 0.93%
Total Fixed Income Holdings 0.93%
TREPS, Cash & Other Net 4.19%
Current Assets
GRAND TOTAL 100.00%

Investment in Top 10 scrips constitutes 26.74% of the portfolio

MARKET CAPITALIZATION (% of Net Assets).
77.18%

15.22%

2.46% 5.14%

Large Cap  Mid Cap Cash/Debt

Market Capitalization as per SEBI - Large Cap: Ist - 100th
company, Mid Cap: 101st - 250th company and Small Cap: 251st

company onwards in terms of full market capitalization

Small Cap

SECTORAL COMPOSITION (Top 5)

9.26% 9.25% 6.26%
Capital Markets Electrical Consumer Durables
Equipment

6.23%
Finance Pharmaceuticals &
Biotechnology

(O Overweight with respect to benchmark
(O Underweight with respect to benchmark

% of net assets of top 5 sectors includes equity less than 0.75% of corpus

Fund Facts | September 2024
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Baroda BNP Paribas
Flexi Cap Fund

(An Open ended dynamic equity scheme
investing across large cap, mid cap, small cap
companies)

This product is suitable for investors who are seeking*:

» Investment in equity and equity related securities

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

Wealth creation in long term.

across market capitalizations

Scheme Riskometer

Benchmark (Tier 1) Riskometer™*

Investors understand that their
principal will be at Very High risk

@‘

Low

VERY HIGH

Benchmark riskometer is at
Very High risk

M Riskometer For Scheme: basis it's portfolio, For Benchmark (Nifty 500 Total Return Index (TRI)): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

SCHEME DETAILS

? NAV Details (As on September 30, 2024)

Regular Plan - Growth Option : % 16.5009
Regular Plan - IDCW Option : % 16.5009
Direct Plan - Growth Option : % 17.0402
Direct Plan - IDCW Option : % 17.0402

sz Benchmark Index (Tier 1)
Nifty 500 Total Return Index

Date of Allotment
August 17, 2022

Monthly AAUM#i# As on September 30, 2024 : ¥ 1,392.4 Crores
AUM## As on September 30, 2024 :¥1,395.02 Crores

&% Fund Manager ¥

Fund Manager
Sanjay Chawla

Managing fund since  Experience
17-Aug-22 33 years

€2y Load Structure
Entry Load : Not Applicable

Exit Load: Upto 12 months - Redeemed or switched out upto
10% of the allotment: Nil « Redeemed or switched out more
than 10% of the allotment: 1%  After 12 months - Nil

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

% Expense Ratio & Quantitative Data*

TER - Regular Plan (%) 0 2.14%
TER - Direct Plan (%) 0 0.92%
Portfolio Turnover Ratio 0092

& Key Statistics

No of Stocks - 48
Portfolio ROE (%) - 181
EPS Growth (%) - 44.04

Portfolio RoE and EPS Growth is for trailing 12 months (TTM)
whereas the number of stocks is as of September 30, 2024.

MINIMUM INVESTMENT AMOUNT .

LUMPSUM DETAILS:

Minimum Application Amount: % 5,000 and in multiples of
% 1 thereafter.

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

v

4

. PORTFOLIO (v Top 10 Holdings)

EQUITY HOLDINGS

AUTO COMPONENTS

Bosch Limited

ZF Commercial Vehicle Control Systems
India Limited

AUTOMOBILES

Tata Motors Limited

BANKS

Axis Bank Limited

Bank of Baroda

HDFC Bank Limited

ICICI Bank Limited

Punjab National Bank

The Federal Bank Limited
BEVERAGES

Radico Khaitan Limited

CAPITAL MARKETS

Indian Energy Exchange Limited
CHEMICALS & PETROCHEMICALS
Linde India Limited

CONSTRUCTION

Larsen & Toubro Limited
CONSUMER DURABLES

Titan Company Limited

ELECTRICAL EQUIPMENT

GE T&D India Limited

Hitachi Energy India Limited
FINANCE

Cholamandalam Investment and Finance
Company Ltd

PNB Housing Finance Limited
Shriram Finance Limited
FINANCIAL TECHNOLOGY (FINTECH)
PB Fintech Limited

FOOD PRODUCTS

Mrs. Bectors Food Specialities Limited
Nestle India Limited

HEALTHCARE SERVICES

Indegene Limited

Max Healthcare Institute Limited
INDUSTRIAL MANUFACTURING
Kaynes Technology India Limited
INDUSTRIAL PRODUCTS

Cummins India Limited

Grindwell Norton Limited

IT - SERVICES

Tata Technologies Limited

IT - SOFTWARE

Infosys Limited

Mphasis Limited

Tata Consultancy Services Limited
OIL

Oil India Limited

PERSONAL PRODUCTS

Godrej Consumer Products Limited
PETROLEUM PRODUCTS

Hindustan Petroleum Corporation Limited
Reliance Industries Limited
PHARMACEUTICALS & BIOTECHNOLOGY
Ajanta Pharma Limited

Alembic Pharmaceuticals Limited
Sun Pharmaceutical Industries Limited
POWER

NTPC Limited

The Scheme seeks to generate long term capital appreciation by investing in a dynamic mix of equity and equity related instruments across market capitalizations. However, there
can be no assurance that the investment objectives of the Scheme will be realized. The Scheme does not guarantee/indicate any returns.

% of Net
Assets
3.41%
2.16%
1.25%

2.60%
2.60%
15.53%
1.99%
1.95%
4.35%
3.20%
1.22%
2.82%
0.76%
0.76%
1.10%
1.10%
2.43%
2.43%
2.63%
2.63%
1.37%
1.37%
5.80%
2.15%
3.65%
6.07%
1.04%

2.47%
2.56%
2.68%
2.68%
3.64%
1.71%
1.93%
2.50%
0.95%
1.55%
2.72%
2.72%
1.90%
1.04%
0.86%
111%
1.11%
7.99%
4.03%
1.51%
2.45%
2.08%
2.08%
1.20%
1.20%
4.91%
2.05%
2.86%
4.67%
1.84%
1.38%
1.45%
4.76%
2.86%

## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable

* refer page no. 59

¥ Dedicated Fund Manager for Overseas Investments: Mr. Miten Vora (managing fund since December 01, 2022)

The scheme currently does not have Distribution History.

Fund Facts | September 2024

% of Net
EQUITY HOLDINGS s
Power Grid Corporation of India Limited 1.90%
REALTY 0.93%
The Phoenix Mills Limited 0.93%
RETAILING 6.99%
FSN E-Commerce Ventures Limited 1.68%
Info Edge (India) Limited 1.02%
Trent Limited 2.04%
Zomato Limited 2.25%
TELECOM - SERVICES 3.06%
v/ Bharti Airtel Limited 3.06%
TRANSPORT INFRASTRUCTURE 2.02%
GMR Airports Infrastructure Limited 2.02%
LESS THAN 0.75% EXPOSURE 0.92%
Total Equity Holdings 95.78%
FIXED INCOME HOLDINGS % of Net
Assets
TREPS, Cash & Other Net 4.22%
Current Assets
GRAND TOTAL 100.00%

Investment in Top 10 scrips constitutes 32.23% of the portfolio

MARKET CAPITALIZATION (% of Net Assets).

49.88%

29.66%

Cash/Debt

Large Cap  Mid Cap Small Cap

Market Capitalization as per SEBI - Large Cap: Ist - 100th
company, Mid Cap: 101st - 250th company and Small Cap: 251st
company onwards in terms of full market capitalization

SECTORAL COMPOSITION (Top 5)

15.53% 7.99% 6.99%
Banks IT-Software Retailing
6.07% 5.80%

—
I

Finance

Electrical
Equipment

(O Overweight with respect to benchmark
(O Underweight with respect to benchmark

% of net assets of top 5 sectors includes equity less than 0.75% of corpus
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Baroda BNP Paribas
Multi Cap Fund

(An open ended equity scheme investing across
large cap, mid-cap and small cap stocks)

This product is suitable for investors who are seeking*:

Scheme RiskometerA”

Benchmark (Tier 1) Riskometer™*

» Capital appreciation over long term.

» Investments predominantly in equity and equity
related instruments.

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

Investors understand that their
principal will be at Very High risk

Benchmark riskometer is at
Very High risk

M Riskometer For Scheme: basis it's portfolio, For Benchmark (Nifty 500 Multicap 50:25:25 TRI): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

SCHEME DETAILS

Z NAV Details (As on September 30, 2024)

Regular Plan - Growth Option % 298.3044
Regular Plan - IDCW Option . % 614714
Direct Plan - Growth Option - ¥ 332.0293
Direct Plan - IDCW Option . ¥ 647378

sz Benchmark Index (Tier 1)
Nifty 500 Multicap 50:25:25 TRI

Date of Allotment
September 12, 2003

Monthly AAUM# As on September 30, 2024 : % 2,787.39 Crores
AUM## As on September 30, 2024 :32,810.73 Crores

&%% Fund Manager

Fund Manager
Sanjay Chawla
Sandeep Jain

Managing fund since  Experience
01-Nov-15 33 years
14-Mar-22 16 years

€5 Load Structure

Entry Load : Not Applicable

Exit Load: Redeemed or switched out from the date of
allotment: upto 12 month: 1%  after 12 month: Nil

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

% Expense Ratio & Quantitative Data*

TER - Regular Plan (%) 0 1.98%
TER - Direct Plan (%) : 093%
Portfolio Turnover Ratio 2116
Standard Deviation*tt 0 13.34%
Beta**t 2091
Sharpe Ratio*** 2 1.03

Sharpe Ratio (annualised), Standard Deviation (annualised) and
Beta are based on last 36 monthly data points.

ﬁ Key Statistics

No of Stocks : 56
Portfolio RoE (%) . 186
EPS Growth (%) . 4884

Portfolio RoE and EPS Growth is for trailing 12 months (TTM)
whereas the number of stocks is as of September 30, 2024.

MINIMUM INVESTMENT AMOUNT .

LUMPSUM DETAILS:

Minimum Application Amount: % 5,000 and in multiples of
% 1 thereafter.

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

* The scheme is a ‘Transferee Scheme’, and accordingly, the
ratios are being provided considering the weighted average
NAVs of both the Transferor Scheme and Transferee Scheme.

## excluding inter-scheme Investments, if any, by other
schemes of Baroda BNP Paribas Mutual Fund, as may be
applicable

* refer page no. 59

The risk free rate of return considered for calculation of Sharpe
ratio is 6.80%, as per 1 day MIBOR rate on the last business
day of the month.

For Distribution History kindly refer page no. 54.

12

The investment objective is to generate long term capital appreciation from an actively managed portfolio of equity & equity related instruments. However, there can be no
assurance that the investment objectives of the Scheme will be realized. The Scheme does not guarantee/indicate any returns.

PORTFOLIO (v Top 10 Holdings)

% of Net
EQUITY HOLDINGS [y
AUTO COMPONENTS 4.13%
Amara Raja Energy & Mobility Ltd 1.52%
Bosch Limited 1.61%
ZF Commercial Vehicle Control Systems 1.00%
India Limited
AUTOMOBILES 2.20%
v/ TVS Motor Company Limited 2.20%
BANKS 11.39%
v/ AU Small Finance Bank Limited 2.17%
v/ HDFC Bank Limited 3.08%
v/ ICICI Bank Limited 3.62%
RBL Bank Limited 1.12%
State Bank of India 1.40%
BEVERAGES 1.41%
Radico Khaitan Limited 141%
CAPITAL MARKETS 4.16%
360 One WAM Limited 1.52%
Angel One Limited 1.07%
Computer Age Management Services 1.57%
Limited
CEMENT & CEMENT PRODUCTS 1.22%
Ambuja Cements Limited 1.22%
CHEMICALS & PETROCHEMICALS 3.11%
Linde India Limited 1.76%
Navin Fluorine International Limited 1.35%
COMMERCIAL SERVICES & SUPPLIES 1.66%
Firstsource Solutions Limited 1.66%
CONSTRUCTION 1.88%
Larsen & Toubro Limited 1.88%
CONSUMER DURABLES 1.67%
Dixon Technologies (India) Limited 1.67%
ELECTRICAL EQUIPMENT 5.20%
CG Power and Industrial Solutions Limited ~ 1.35%
GE T&D India Limited 2.01%
Hitachi Energy India Limited 1.84%
FERROUS METALS 1.31%
Jindal Stainless Limited 1.31%
FINANCE 3.00%
PNB Housing Finance Limited 1.78%
Power Finance Corporation Limited 1.22%
Financial Technology (Fintech) 1.87%
PB Fintech Limited 1.87%
FOOD PRODUCTS 2.57%
v/ Mrs. Bectors Food Specialities Limited 2.57%
HEALTHCARE SERVICES 1.22%
Rainbow Childrens Medicare Limited 1.22%
HOUSEHOLD PRODUCTS 1.51%
Jyothy Labs Limited 1.51%
INDUSTRIAL MANUFACTURING 4.05%
v/ Jyoti CNC Automation Ltd 2.36%
Tega Industries Limited 1.69%
INDUSTRIAL PRODUCTS 2.61%
KEI Industries Limited 1.57%
Ratnamani Metals & Tubes Limited 1.04%
INSURANCE 3.65%
ICICI Lombard General Insurance Company  1.74%
Limited
Max Financial Services Limited 191%
IT - SERVICES 2.98%
Protean eGov Technologies Limited 1.51%
Tata Technologies Limited 1.47%
IT - SOFTWARE 5.90%
Infosys Limited 2.14%
Oracle Financial Services Software Limited — 2.04%
Tata Consultancy Services Limited 1.72%
NON - FERROUS METALS 1.27%
National Aluminium Company Limited 1.27%
PERSONAL PRODUCTS 2.00%
Dabur India Limited 2.00%
PETROLEUM PRODUCTS 2.76%
v Reliance Industries Limited 2.76%

% of Net
EQUITY HOLDINGS Assets
PHARMACEUTICALS & BIOTECHNOLOGY 7.04%
Concord Biotech Limited 1.44%
Divi's Laboratories Limited 1.94%
1B Chemicals & Pharmaceuticals Limited 1.33%
v Sun Pharmaceutical Industries Limited 2.33%
POWER 3.62%
NTPC Limited 197%
Power Grid Corporation of India Limited 1.65%
REALTY 1.50%
The Phoenix Mills Limited 1.50%
RETAILING 5.08%
v/ Trent Limited 2.43%
v/ Zomato Limited 2.65%
TELECOM - SERVICES 2.89%
Bharti Airtel Limited 1.82%
Indus Towers Limited 1.07%
FUTURES LONG POSITION 0.87%
Hindustan Petroleum Corporation Limited 0.87%
LESS THAN 0.75% EXPOSURE 0.71%
Total Equity Holdings 96.44%
FIXED INCOME HOLDINGS Rating % of Net
Assets
TREASURY BILL 0.35%
182 Days Tbill (MD 14/02/2025) Sovereign ~ 0.35%
Total Fixed Income Holdings 0.35%
TREPS, Cash & Other Net 3.21%
Current Assets
GRAND TOTAL 100.00%

Investment in Top 10 scrips constitutes 26.17% of the portfolio

MARKET CAPITALIZATION (% of Net Assets).

39.64%

Large Cap  Mid Cap Cash/Debt

Market Capitalization as per SEBI - Large Cap: Ist - 100th
company, Mid Cap: 101st - 250th company and Small Cap: 251st
company onwards in terms of full market capitalization

Small Cap

SECTORAL COMPOSITION (Top 5)

11.39% 7.04% 5.90%
Banks Pharmaceuticals IT - Software
& Biotechnology
5.20% 5.08%
Electrical Equipment Retailing

(O Overweight with respect to benchmark
(O Underweight with respect to benchmark

% of net assets of top 5 sectors includes equity less than 0.75% of corpus

Fund Facts | September 2024
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:5;5?' - This product is suitable for investors who are seeking*: Scheme Riskometer™ Benchmark (Tier 1) Riskometer™”
: Baroda B N P Pari bas » Capital appreciation over long term.
» Investment predominantly in a portfolio of equity
and equity related securities by following a value
Value FU nd‘ investment strategy
(An open ended equity scheme following a *Investors should consult their financial advisers if in
value investment strategy) doubt about whether the product is suitable for them. Investors understand that their Benchmark riskometer is at
principal will be at Very High risk Very High risk
A Riskometer For Scheme: basis it's portfolio, For Benchmark (Nifty 500 TRI): basis it's constituents; as on September 30, 2024

The investment objective of the scheme is to generate long-term capital appreciation from a diversified portfolio of predominantly equity and equity related instruments by
following a value investment strategy. However, there can be no assurance that the investment objectives of the Scheme will be realized. The Scheme does not guarantee/indicate
any returns.

ek P [rortrotio o soretangs) )

? NAV Details (As on September 30, 2024) EQUITY HOLDINGS %:z:::: EQUITY HOLDINGS %:z::::
Eeg”tar Eta” . fDrg\‘;Vvtg Option I AEROSPACE & DEFENSE 147% POWER 8.64%
egutar Flan . ption : : Bharat Electronics Limited 1.47% / NTPC Limited 4.56%
Direct Plan - Growth Option - ¥ 156419 AUTO COMPONENTS 3.33% Power Grid Corporation of India Limited 1.92%
Direct Plan - IDCW Option © X 156419 Exide Industries Limited 207% SIVN Limited 2.16%
) Jtekt India Limited 1.26% TELECOM - SERVICES 1.47%
512 Benchmark Index (Tier 1) AUTOMOBILES 2.36% Indus Towers Limited 147%
Nifty 500 TR v/ Tata Motors Limited 2.36% LESS THAN 0.75% EXPOSURE 1.97%
Y BANKS 14.16% Total Equity Holdings 94.93%
= v HDFC Bank Limited 6.28% 5
1] Date of Allotment 7/ 1CIC! Bank Limited 5 08% FIXED INCOME HOLDINGS Rating % of Net
June 7, 2023 Kotak Mahindra Bank Limited 1.85% Assets
State Bank of India 0.95% TREASURY BILL 1.13%
Monthly AAUM## As on September 30, 2024 : ¥ 1,662.22 Crores CEMENT & CEMENT PRODUCTS 1.53% 364 Days Tbill (MD 24/10/2024) Sovereign ~ 0.60%
AUM## As on September 30, 2024 :%1,653.79 Crores Birla Corporation Limited 1.53% 364 Days Tbill (MD 06/02/2025) Sovereign ~ 0.53%
CONSTRUCTION 2.61% Total Fixed Income Holdings 1.13%
822 Fund Manager ¥ v/ Larsen & Toubro Limited 2.61% TREPS, Cash & Other Net 3.94%
CONSUMABLE FUELS 2.93% Current Assets
Fund Manager ~ Managing fund since Experience v/ Coal India Limited 2.93% GRAND TOTAL 100.00%
. n 0,
Mr. Shiv Chanani 07-Jun-23 24 years gﬁj’:ssl‘tleL?nzltjeiABLEs ?117%{/2 Investment in Top 10 scrips constitutes 39.50% of the portfolio
€ Load Structure Elrnclz?é)éon Greaves Consumer Electricals 1.38%
A |
Entry Load : Not Applicable DIVERSIFIED FMCG 3.44%
Exit Load: Upto 1 year: Redeemed or switched out up to 10% of Hindustan Unilever Limited 1.25% MARKET CAPITALIZATION (% of Net Assets).
the allotment: Nil. + Redeemed or switcheq out more than 10% ITC Limited 2.19%
of the allotment: 1% After 1 year: Nil ELECTRICAL EQUIPMENT 2.59% 59.35%
For detailed load structure please refer Scheme Information Bharat Heavy Electricals Limited 1.61%
Document of the scheme. GE T&D India Limited 0.98%
o . L FINANCE 851%
% Expense Ratio & Quantitative Data* Can Fin Homes Limited 2.21% 20.02%
TER - Regular Plan (%) © 2.09% India Shelter Finance Corporation Limited ~ 1.36% 15.58%
T bR ) 05
. . . D47 .
P?rtfollo furnover Ratio 085 Power Finance Corporation Limited 1.87% Large Cap  Mid Cap SmallCap  Cash/Debt
44 Key Statistics GAS o 4.28%  Market Capitalization as per SEBI - Large Cap: 1st - 100th
No of Stocks o Gujarat State Petronet Limited 0-9004’ company, Mid Cap: 101st - 250th company and Small Cap: 251st
: : v/ Mahanagar Gas Limited 2.35% company onwards in terms of full market capitalization
Portfolio RoE (%) 0 19.28 Petronet LNG Limited 1.03%
EPS Growth (%) 1 3352 INSURANCE 2.74%
Portfolio RoE and EPS Growth is for trailing 12 months (TTM) HDFC Life Insurance Company Limited 1.09% SECTORAL COMPOSITION (Top 5 .
whereas the number of stocks is as of September 30, 2024. :_(;IC_ItP(;udentlal Life Insurance Company 1.65% (Top 5)
imite
MINIMUM INVESTMENT AMOUNT . IT - SERVICES 1.83% 15.31% 9.96% 8.87%
Tata Technologies Limited 1.83%
LUMPSUM DETAILS: IT - SOFTWARE 8.87%
Minimum Application Amount: % 5,000 and in multiples of v/ Infosys Limited 5.39%
% 1 thereafter. v/ Tata Consultancy Services Limited 3.48%
Minimum Additional Application Amount: % 1,000 and in NON - FERROUS METALS 1.27% .
multiples of ¥ 1 thereafter. National Aluminium Company Limited 1.27% Banks Pha_rmace"'t'cals IT-Software
oL 1.76% & Biotechnology
Oil India Limited 1.76%
PETROLEUM PRODUCTS 6.87% 8.64% 8.51%
Bharat Petroleum Corporation Limited 1.34%
Hindustan Petroleum Corporation Limited 1.07% )
v/ Reliance Industries Limited 4.46% .%
PHARMACEUTICALS & BIOTECHNOLOGY 9.14%
Alkem Laboratories Limited 2.20% )
Cipla Limited 1.00% Power Finance
Divi's Laboratories Limited 214:% (O Overweight with respect to benchmark
égﬁglﬁl-llrﬂitae?imited égié (O Underweight with respect to benchmark
B 0
Sun Pharmaceutical Industries Limited 1.40% % of net assets of top 5 sectors includes equity Less than 0.75% of corpus

## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable

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

¥ Dedicated Fund Manager for Overseas Investments: Mr. Miten Vora (managing fund since June 7, 2023)
The scheme currently does not have Distribution History.

Fund Facts | September 2024 -
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Baroda BNP Paribas
Dividend Yield Fund

(An open-ended equity scheme predominantly
investing in dividend yielding stocks.)

This product is suitable for investors who are seeking*:

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

Long term capital appreciation

Investment predominantly in equity and
equity related instruments of dividend yielding
companies.

Scheme Riskometer™”

Benchmark (Tier 1) Riskometer™”

o L

Investors understand that their
principal will be at Very High risk

Benchmark riskometer is at
Very High risk

MRiskometer For Scheme: basis it's portfolio, For Benchmark (Nifty 500 TRI): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

SCHEME DETAILS

Z NAV Details (As on September 30, 2024)

Regular Plan - Growth Option : ¥ 10.1766
Regular Plan - IDCW Option . ¥ 10.1766
Direct Plan - Growth Option - %.10.1860
Direct Plan - IDCW Option : ¥ 10.1860

52 Benchmark Index (Tier 1)
Nifty 500 Total Return Index (TRI)

[zl Date of Allotment
September 11, 2024

Monthly AAUM## As on September 30, 2024 : ¥ 1,064.87 Crores
AUM## As on September 30, 2024 :31,100.99 Crores

&% Fund Manager ¥

Fund Manager
Shiv Chanani

Managing fund since  Experience
11-Sep-24 24 years

€2y Load Structure
Entry Load : Not Applicable

Exit Load: - If units of the Scheme are redeemed or switched
out up to 10% of the units (the limit) within 1 year from the
date ofallotment - Nil. - If units of the Scheme are redeemed or
switched out in excess of the Limit within 1 year from the date
ofallotment - 1% of the applicable NAV. « If units of Scheme
are redeemed or switched out aft er 1 year from the date
ofallotment - Nil.

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

% Expense Ratio & Quantitative Data*

TER - Regular Plan (%) 0 2.12%
TER - Direct Plan (%) 0 0.42%
Portfolio Turnover Ratio - 0.05

MINIMUM INVESTMENT AMOUNT

LUMPSUM DETAILS:

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

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

PORTFOLIO (v Top 10 Holdings)

EQUITY HOLDINGS

BANKS

HDFC Bank Limited

ICICI Bank Limited

Kotak Mahindra Bank Limited
CAPITAL MARKETS

ICRA Limited

CONSTRUCTION

Larsen & Toubro Limited
CONSUMABLE FUELS

Coal India Limited
CONSUMER DURABLES

Asian Paints Limited
Crompton Greaves Consumer Electricals
Limited

Havells India Limited
DIVERSIFIED FMCG

ITC Limited

ELECTRICAL EQUIPMENT

GE T&D India Limited
Siemens Limited

FINANCE

Bajaj Housing Finance Limited
Cholamandalam Investment and Finance
Company Ltd

FOOD PRODUCTS

Britannia Industries Limited

GAS

Mahanagar Gas Limited

Petronet LNG Limited

HOUSEHOLD PRODUCTS

Jyothy Labs Limited

INSURANCE

ICICI Lombard General Insurance Company
Limited

ICICI Prudential Life Insurance Company
Limited

IT - SOFTWARE

Infosys Limited

Mphasis Limited

Oracle Financial Services Software Limited
Tata Consultancy Services Limited
LEISURE SERVICES

Jubilant Foodworks Limited

PERSONAL PRODUCTS

Colgate Palmolive (India) Limited
PETROLEUM PRODUCTS

Gulf Oil Lubricants India Limited
Hindustan Petroleum Corporation Limited
Reliance Industries Limited

The investment objective is to provide medium to long term appreciation by predominantly investing in a well-diversified portfolio of equity and equity related instruments of
dividend yielding companies. There is no assurance that the investment objective of the Scheme will be achieved.

% of Net

Assets
7.83%
3.93%
2.89%
1.01%
0.79%
0.79%
1.00%
1.00%
0.93%
0.93%
2.83%
1.06%
0.76%

1.01%
2.96%
2.96%
3.02%
197%
1.05%
1.78%
0.76%
1.02%

1.04%
1.04%
3.65%
2.64%
1.01%
1.01%
1.01%
1.98%
0.99%

0.99%

6.15%
2.21%
0.96%
1.04%
1.94%
0.99%
0.99%
1.04%
1.04%
7.03%
1.8%%
1.12%
4.02%

## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable
¥ Dedicated Fund Manager for Overseas Investments: Mr. Miten Vora (managing fund since September 11, 2024)
* The information contained in this report has been obtained from sources considered to be authentic and reliable. This quantitative data does not purport to be an offer for purchase and sale of

mutual fund units.
The scheme currently does not have Distribution History.

% of N

EQUITY HOLDINGS Azse:;‘
PHARMACEUTICALS & BIOTECHNOLOGY 3.02%
Dr. Reddy's Laboratories Limited 2.02%
GlaxoSmithKline Pharmaceuticals Limited ~ 1.00%
POWER 6.13%
NLC India Limited 1.03%
NTPC Limited 3.02%
Power Grid Corporation of India Limited 1.12%
SJVN Limited 0.96%
RETAILING 0.96%
Trent Limited 0.96%
FUTURES LONG POSITION 28.71%
NIFTY 23.61%
Bank Nifty Index 5.10%
LESS THAN 0.75% EXPOSURE 2.15%
Total Equity Holdings 85.00%
FIXED INCOME HOLDINGS % of Net

Assets
TREASURY BILL 7.03%
364 Days Tbill (MD 06/03/2025)  Sovereign ~ 4.42%
364 Days Tbill (MD 12/06/2025)  Sovereign ~ 2.61%
DEBT SECURITIES 7.03%
TREPS, Cash & Other Net 7.97%
Current Assets
GRAND TOTAL 100.00%

Investment in Top 10 scrips constitutes 27.60% of the portfolio

SECTORAL COMPOSITION (Top 5)

7.83% 7.03% 6.15%
Banks Petroleum IT - Software
Products
6.13%
Power

(O Overweight with respect to benchmark
(O Underweight with respect to benchmark

% of net assets of top 5 sectors includes equity less than 0.75% of corpus

Fund Facts | September 2024
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:3255' This product is suitable for investors who are seeking*: Scheme Riskometer™ Benchmark (Tier 1) Riskometer*”
: Baroda BNP Pari bas » Wealth Creation in long term.
» Investment primarily in equity and equity-related
securities of upto 25 companies and the rest in
FOC USEd‘ FU n d‘ debt securities & money market instruments.
[An Open ended Equity Scheme investing *Investors should consult their financial advisers if in
in maximum 25 stocks across market doubt about whether the product is suitable for them. Investors understand that their Benchmark riskometer is at
capitalization (i.e. multi cap stocks)] principal will be at Very High risk Very High risk
A Riskometer For Scheme: basis it's portfolio, For Benchmark (Nifty 500 TRI): basis it's constituents; as on September 30, 2024

The Scheme seeks to generate long-term capital growth by investing in a concentrated portfolio of equity & equity related instruments of up to 25 companies across market
capitalization. However, there can be no assurance that the investment objectives of the Scheme will be realized. The Scheme does not guarantee/indicate any returns.

SCHEME DETAILS . PORTFOLIO (v Top 10 Holdings) _

? NAV Details (As on September 30, 2024) EQUITY HOLDINGS % zz Net FIXED INCOME HOLDINGS % :{Net
sets sets
Regular Plan - Growth Option : % 23.6081
Regular Plan - IDCW Option . 7 18,6552 AEROSPACE & DFFENSF 1.96';6 EErErF;it%Sszg Other Net 5.16%
Direct Plan - Growth Option © T 263510 Bharat Electronics Limited 1.96%
Direct Plan - IDCW Option % 20.7769 AUTOMOBILES 14.41% GRAND TOTAL 100.00%
. i Mahindra & Mahindra Limited 3.84% Investment in Top 10 scrips constitutes 51.19% of the portfolio
&8 Benchmark Index (Tier 1) / Tata Motors Limited 470%
Nifty 500 Total Return Index (TRI) v/ TVS Motor Company Limited 5.87%
BANKS 13.38%
= MARKET CAPITALIZATION (% of Net Assets.
[Z] Date of Allotment Axis Bank Limited 3.39% (% of )
October 06, 2017 Bank of Baroda 2.90% 66.00%
i i 0,
Monthly AAUM## As on September 30, 2024 : % 718.53 Crores HDFC Bank Limited 3'580/"
AUM## As on September 30, 2024 :3 726.28 Crores ICICI Bank Limited 351% .
CHEMICALS & PETROCHEMICALS 2.31% 23.13%
&% Fund Manager Clean Science and Technology Limited 2.31%
CONSTRUCTION 4.55% 5.69% 9
. n . 5.17%
Fund Manager  Managing fund since Experience / Larsen & Toubro Limited 455%
Sanjay Chawla 14-Mar-22 33 years CONSUMER DURABLES 5.54% Large Cap  Mid Cap Small Cap  Cash/Debt
&, / Havells India Limited 5.54% Market Capitalization as per SEBI - Large Cap: 1st - 100th
=5 Load Structure ELECTRICAL EQUIPMENT 10 57%? company, Mid Cap: 101st - 250th company and Small Cap: 251st

Entry Load : Not Applicable
Exit Load: Upto 12 months - Redeemed or switched out upto

CG Power and Industrial Solutions Limited  408% company onwards in terms of full market capitalization
. 0

10% of the allotment: Nil - Redeemed or switched out more v/ Siemens Limited 6.49%
than 10% of the allotment : 1%  After 12 months - Nil FERROUS METALS 2.15%

For detailed load structure please refer Scheme Information Jindal Steel & Power Limited 2.15%

Dacument of the scheme. FINANCE 238%  SECTORAL COMPOSITION (Tops) .
% Expense Ratio & Quantitative Data* PNB Housing Finance Limited 3.38%
TER - Regular Plan (%) 0 06% FINANCIAL TECHNOLOGY (FINTECH) 4.91% 14.41% 13.38% 10.57%
TER - Direct Plan (%) 0 043% v/ PB Fintech Limited 491%

Portfolio Turnover Ratio 0136 INSURANCE 2.25% %
Standard Deviation* - 12.18% ICICI Lombard General Insurance Company  2.25% kS
Beta* - 0.88 Limited . -
Sharpe Ratio* 1084 IT - SOFTWARE 3.70% Automobiles Banks Electrical
Sharpe Ratio (annualised), Standard Deviation (annualised) and s o Equipment
Beta are based on last 36 monthly data points. KPIT Technologies Limited 3.70%

AP oiL 3.20% 9.99% 5.54%
241 Key Statistics 0il India Limited 3.20%

No of Stocks .24 PETROLEUM PRODUCTS 5.00%

Portfolio RoE (%) : 19.69 v/ Hindustan Petroleum Corporation Limited ~ 5.00%

EPS Growth (%) 03913 POWER 9.99%

Portfolio RoE and EPS Growth is for trailing 12 months (TTM) v/ Power Grid Corporation of India Limited 5.34% Power Consumer Durables
whereas the number of stocks is as of September 30, 2024. / Tata Power Company Limited 4.65% O Overweight with respect to benchrmark

MINIMUM INVESTMENT AMOUNT . REALTY o 3.40% (O Underweight with respect to benchmark

Macrotech Developers Limited 3.40% % of net assets of top 5 sectors includes equity Less than 0.75% of corpus

LUMPSUM DETAILS: RETAILING 4.14%

Minimum Application Amount: % 5,000 and in multiples of o )

% 1 thereafter. v/ Zomato Limited 4.14%

Minimum Additional Application Amount: ¥ 1,000 and in Total Equity Holdings 94.84%

multiples of % 1 thereafter.

## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable

* refer page no. 59
The risk free rate of return considered for calculation of Sharpe ratio is 6.80%, as per 1 day MIBOR rate on the last business day of the month.

For Distribution History kindly refer page no. 54.
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Baroda BNP Paribas
ELSS Tax Saver Fund

(An Open ended Equity Linked Saving Scheme
with a statutory lock in of 3 years and tax
benefit)

This product is suitable for investors who are seeking*:

Scheme Riskometer™”

Benchmark (Tier 1) Riskometer™*

» Wealth Creation in long term.

» Investments in diversified and actively managed
portfolio of equity and equity related securities
across market capitalisation along with income tax
rebate

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

Investors understand that their
principal will be at Very High risk

Benchmark riskometer is at
Very High risk

MRiskometer For Scheme: basis it's portfolio, For Benchmark (Nifty 500 TRI): basis it's constituents; as on September 30, 2024

INVESTMENT OBJECTIVE

not guarantee/indicate any returns.

SCHEME DETAILS .
? NAV Details (As on September 30, 2024)
Regular Plan - Growth Option : % 98.1589
Regular Plan - IDCW Option . ¥ 258553
Direct Plan - Growth Option : ¥ 109.5673
Direct Plan - IDCW Option © ¥ 324936

5% Benchmark Index (Tier 1)
Nifty 500 Total Return Index (TRI)

Date of Allotment
January 05, 2006

Monthly AAUM## As on September 30, 2024 : % 979.77 Crores
AUM## As on September 30, 2024 :3.988.18 Crores

&% Fund Manager ¥

Fund Manager
Sanjay Chawla
Pratish Krishnan

Managing fund since  Experience
14-Mar-22 33 years
14-Mar-22 23 years

€y Load Structure
Entry Load : Not Applicable
Exit Load: Nil

% Expense Ratio & Quantitative Data*

TER - Regular Plan (%) 0 2.18%
TER - Direct Plan (%) . 0.95%
Portfolio Turnover Ratio - 096
Standard Deviation* ** 0 12.92%
Beta* tt - 095
Sharpe Ratio* t* . 087

Sharpe Ratio (annualised), Standard Deviation (annualised) and
Beta are based on last 36 monthly data points.

4 Key Statistics

No of Stocks S5
Portfolio RoE (%) - 1814
EPS Growth (%) - 4465

Portfolio RoE and EPS Growth is for trailing 12 months (TTM)
whereas the number of stocks is as of September 30, 2024.

MINIMUM INVESTMENT AMOUNT .

LUMPSUM DETAILS:

Minimum Application Amount: ¥ 500 and in multiples of
% 500 thereafter.

Minimum Additional Application Amount: % 500 and in
multiples of % 500 thereafter.

* The scheme is a ‘Transferee Scheme’, and accordingly, the
ratios are being provided considering the weighted average
NAVs of both the Transferor Scheme and Transferee Scheme.

The investment objective of the Scheme is to generate long-term capital growth from a diversified and actively managed portfolio of equity and equity related securities along with
income tax rebate, as may be prevalent from time to time. However, there can be no assurance that the investment objectives of the Scheme will be realized. The Scheme does

PORTFOLIO (v Top 10 Holdings)

% of Net
EQUITY HOLDINGS Assets
AGRICULTURAL FOOD & OTHER PRODUCTS 1.28%
Tata Consumer Products Limited 1.28%
AUTO COMPONENTS 3.98%
Amara Raja Energy & Mobility Ltd 1.30%
UNO Minda Limited 1.14%
ZF Commercial Vehicle Control Systems 1.54%
India Limited
AUTOMOBILES 3.56%
Mahindra & Mahindra Limited 1.74%
TVS Motor Company Limited 1.82%
BANKS 17.44%
AU Small Finance Bank Limited 1.54%
v/ Axis Bank Limited 2.53%
Bank of Baroda 1.25%
v/ HDFC Bank Limited 4.89%
v ICICI Bank Limited 5.29%
State Bank of India 1.94%
CAPITAL MARKETS 2.99%
BSE Limited 1.34%
Computer Age Management Services 1.65%
Limited
CEMENT & CEMENT PRODUCTS 2.54%
Ambuja Cements Limited 1.17%
Grasim Industries Limited 1.37%
CHEMICALS & PETROCHEMICALS 3.42%
Linde India Limited 1.99%
Navin Fluorine International Limited 1.43%
CONSTRUCTION 1.79%
Larsen & Toubro Limited 1.79%
CONSUMER DURABLES 2.95%
Dixon Technologies (India) Limited 1.65%
V-Guard Industries Limited 1.30%
DIVERSIFIED FMCG 1.29%
Hindustan Unilever Limited 1.29%
ELECTRICAL EQUIPMENT 3.51%
GE T&D India Limited 1.70%
Hitachi Energy India Limited 1.81%
FINANCE 4.38%
Cholamandalam Investment and Finance 1.96%
Company Ltd
PNB Housing Finance Limited 1.62%
Power Finance Corporation Limited 0.80%
FINANCIAL TECHNOLOGY (FINTECH) 2.17%
v/ PB Fintech Limited 2.17%
FOOD PRODUCTS 2.26%
v/ Mrs. Bectors Food Specialities Limited 2.26%
HEALTHCARE SERVICES 1.20%
Rainbow Childrens Medicare Limited 1.20%
INDUSTRIAL MANUFACTURING 3.89%
Jyoti CNC Automation Ltd 2.14%
Tega Industries Limited 1.75%
INSURANCE 2.01%
Max Financial Services Limited 2.01%
IT - SERVICES 1.45%
Tata Technologies Limited 1.45%
IT - SOFTWARE 7.97%
v/ Infosys Limited 3.89%
Mphasis Limited 1.70%
v/ Tata Consultancy Services Limited 2.38%
NON - FERROUS METALS 151%
National Aluminium Company Limited 1.51%
PERSONAL PRODUCTS 2.02%
Dabur India Limited 2.02%
PETROLEUM PRODUCTS 4.35%
Hindustan Petroleum Corporation Limited 1.16%
v/ Reliance Industries Limited 3.19%

## excluding inter-scheme Investments, if any, by other schemes of Baroda BNP Paribas Mutual Fund, as may be applicable

* refer page no. 59

% of Net

EQUITY HOLDINGS Assets
PHARMACEUTICALS & BIOTECHNOLOGY 5.48%
Concord Biotech Limited 1.24%
Divi's Laboratories Limited 1.10%
JB Chemicals & Pharmaceuticals Limited 1.16%
Sun Pharmaceutical Industries Limited 1.98%
POWER 3.33%
NLC India Limited 1.54%
NTPC Limited 1.79%
REALTY 1.38%
The Phoenix Mills Limited 1.38%
RETAILING 5.80%
v/ Trent Limited 3.25%
v/ Zomato Limited 2.55%
TELECOM - SERVICES 3.58%
Bharti Airtel Limited 191%
Indus Towers Limited 1.67%
Total Equity Holdings 97.53%
FIXED INCOME HOLDINGS % of Net
Assets

TREPS, Cash & Other Net Current Assets 2.47%
GRAND TOTAL 100.00%

Investment in Top 10 scrips constitutes 32.40% of the portfolio

MARKET CAPITALIZATION (% of Net Assets).
53.19%

Cash/Debt

Market Capitalization as per SEBI - Large Cap: Ist - 100th
company, Mid Cap: 101st - 250th company and Small Cap: 251st

company onwards in terms of full market capitalization

Mid Cap

Large Cap Small Cap

SECTORAL COMPOSITION (Top 5)

15.76% 8.51% 5.53%
Banks IT - Software Retailing
4.57%
Auto Components Pharmaceuticals &
Biotechnology

(O Overweight with respect to benchmark
(O Underweight with respect to benchmark

% of net assets of top 5 sectors includes equity less than 0.75% of corpus

The risk free rate of return considered for calculation of Sharpe ratio is 6.80%, as per 1 day MIBOR rate on the last business day of the month.
¥ Dedicated Fund Manager for Overseas Investments: Mr. Miten Vora (managing fund since December 01, 2022)

For Distribution History kindly refer page no. 54.
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