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DSP BSE Sensex Next 30 Index Fund
DSP BSE Sensex Next 30 ETF

Positioned to play the middle order

An open ended scheme replicating/ tracking BSE SENSEX Next 30 Index




Large Caps Are Better Placed In Terms Of Risk-Reward
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Rolling 3 Year CAGR Outperformance
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Source: MFI Explorer, Internal. Data as on 30 Nov 2024. CAGR - Compound Annual Growth Rate. The following indices are used to represent different market cap segments: Large
Cap — BSE 100, Mid Cap — BSE Mid Cap, Small Cap — BSE Small Cap. Past performance may or may not be sustained in future and should not be used as a basis for comparison

with other investments. These figures pertain to performance of the index and do not in any manner indicate the returns/performance of this scheme. Large caps are defined as top
100 stocks on market capitalization, mid caps as 101-250, small caps as 251 and above.
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Options available in the Large Cap space...

Large Cap Indices — Percentage Exposure Across Top 100 Stocks

Index 1010 11t020 21t030 31t040 41to50 51t060 61t070 71t080 81t090 91to 100
100
Nifty Top 10 Equal Weight
The middle order is
68
BSE Sensex ] 2 under-represented
in most indices
o7 18
Nifty 50 | >
20 20
Nifty 50 Equal Weight - -
. 47 15
N|fty 100 [ —
Nifty 100 Equal Weight 10 0
Nifty Next 50
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memssssss MUTUAL FUND Source: NSE, BSE, Internal. Data as on 30 Nov 2024. Large caps are defined as top 100 stocks on market capitalization, mid caps as 101-250, small caps as 251 and above.



Here Are Some Of These ‘Under-represented’ Companies...

m Leading retailer of apparel, footwear and other accessories Q One of the largest coal producers in the world

ﬁ Largest two-wheeler manufacturer in India él Leading private sector life insurance player

m India’s largest oil & gas producer E Largest pharma company by volume in the Indian market
D
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%ﬂ Diversified Conglomerate with interests in cement, chemicals
o) & textiles
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What is the solution?

DSP Source - Internal. The sector(s)/stock(s)/issuer(s) mentioned in this document do not constitute any recommendation of the same and the Fund may or may not have any future position 4
messsssss MUTUAL FUND in these sector(s)/stock(s)/issuer(s).



BSE Sensex Next 30 Index — An Introduction

BSE SENSEX Next 30 tracks the next 30 largest and most liquid
companies in BSE 100 after BSE Sensex

Index Characteristics

Universe
No of Constituents
Weighting

Reconstitution

DSP

MUTUAL FUND

BSE 100

30

Float adjusted market cap weighted

Semi-Annual (Jun & Dec)

Source — BSE. For detailed methodology, click here.

BSE 100

Excludes Companies part of
BSE Sensex

Rank remaining 70 stocks by 6-month average
float adjusted market cap

Select Top 24

Select remaining 6 from rank 25-36
(preference given for existing constituents)

U

BSE Sensex Next 30



https://www.asiaindex.co.in/Downloads/BSE_Indices_Methodology.pdf

Positioned To Play The Middle Order

Large Cap Indices — Percentage Exposure Across Top 100 Stocks

Index 1010 11t020 21to30 31to40 41to50 51to60 61to70 71t0o80 81to90 91to 100

100
Nifty Top 10 Equal Weight

68 21
BSE Sensex ] il l
of 18
Nifty 50 m - 2 &
_ _ 20 20 20 20 20
Nifty 50 Equal Weight — — — — —
47
Nifty 100 — 15 9 7 6 5 4 3 2 2
Nifty 100 Equal Weight 10 10 10 10 10 10 10 10 10 10
i 38 26
Nifty Nex 19 12
42 33
BSE Sensex Next 30 B 25
__ -
DSP Source: NSE, BSE, Internal. Data as on 30 Nov 2024. BSE Sensex Next 30 Portfolio Data as on 23 Dec 2024. Large caps are defined as top 100 stocks on market capitalization,

MUTUAL FUND mid caps as 101-250 small caps as 251 and above.



BSE Sensex Next 30 - Tactical Play On An Often-Overlooked Segment

Historically Low Overlap With Nifty 50 & Nifty Next 50

High
Overlap with Nifty 50
e (verlap with Nifty Next 50
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BSE Sensex Next 30 - Index Constituents

TRENT

BHARAT ELECTRONICS
JIO FINANCIAL SERVICES
BAJAJ AUTO

GRASIM INDUSTRIES

OIL AND NATURAL GAS
CORPORATION

HINDALCO INDUSTRIES
JSW STEEL

INTERGLOBE AVIATION
COAL INDIA

WIPRO

CIPLA

DR.REDDYS LABORATORIES
SHRIRAM FINANCE
VEDANTA

6.5
4.4
4.2
4.1
4.1

4.0

)
3.8
3.7
3.7
3.7
3.5
3.4
3.4
3.4

HINDUSTAN AERONAUTICS
VARUN BEVERAGES

APOLLO HOSPITALS

TATA POWER

HDFC LIFE INSURANCE

POWER FINANCE CORPORATION
EICHER MOTORS

REC

SBI LIFE INSURANCE

ADANI ENTERPRISES

TATA CONSUMER PRODUCTS

BHARAT PETROLEUM
CORPORATION LTD

HERO MOTOCORP
BRITANNIA INDUSTRIES
AVENUE SUPERMARTS

&)
G2
3.1
2.9
2.8
2.8
2.7
2.7
2.7
2.5
2.4

2.4

2.3
2.3
2.2

In the last 10 years, 20 stocks have moved up from BSE Sensex Next 30 to BSE Sensex
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Source — BSE, Internal. Data as on 23 Dec 2024. The investment approach / framework/ strategy mentioned herein are proposed to be followed and the same may change in
future depending on market conditions and other factors. The sector(s)/stock(s)/issuer(s) mentioned in this document do not constitute any recommendation of the same and the
Fund may or may not have any future position in these sector(s)/stock(s)/issuer(s).



Offers Better Diversification

Low Concentration in Financials

BSE Sensex
Next 30

I Financial Services

19%

)
|
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Consumer Discretionary
Commodities

Energy

Healthcare

FMCG

Industrials

Services

Information Technology
Utilities

Telecommunication
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38% 35%
11% 11%
3% 5%
9% 10%
2% 4%
8% 8%
5% 5%
1% 1%

16% 14%
3% 3%
5% 4%

100%

90%

80%

70%

60%

50%

40%

30%

20%

10%

0%
T T L8
s b £ b
> D > [
e I = R (]

B Financial Services
B Energy
Industrials

Jun-16

Well-Diversified Across Sectors

BSE Sensex Next 30 - Historical Sector Allocation (%)
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Fast Moving Consumer Goods
m Information Technology

Jun-21
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m Consumer Discretionary
Healthcare
W Services

Source - BSE, Internal. Data as on 23 Dec 2024. FMCG - Fast Moving Consumer Goods. The investment approach / framework/ strategy mentioned herein are proposed to be

followed and the same may change in future depending on market conditions and other factors. The sector(s)/stock(s)/issuer(s) mentioned in this document do not constitute any
recommendation of the same and the Fund may or may not have any future position in these sector(s)/stock(s)/issuer(s).
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‘Out of Favour’ Stocks Available At Reasonable Valuations

Rolling 3 Year CAGR Outperformance

Price to Earnings Ratio*
8% 59.0 I\
36.0 | |
4% 30.0
24.0 19.6
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Relatively better placed in terms of valuations
—BSE Sensex Next 30 TRl vs BSE MidSmallCap TR
DSP Source — BSE, Internal. Data as on 30 Nov 2024. *The Price to Earnings ratio of BSE Sensex Next 30 Index in Dec 2020 was at 59x due to Covid impact on company earnings.
Past performance may or may not be sustained in future and should not be used as a basis for comparison with other investments. These figures pertain to performance of the
messsssss MUTUAL FUND index and do not in any manner indicate the returns/performance of the Scheme. It is not possible to invest directly in an index.



Historically Outperformed The Major Large Cap Indices

Performance Comparison (Index Values Rebased to 100 on 20-Jun-14)
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Calendar Year Wise Performance
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Year BS;ei:g;ex BSE Sensex Nifty 50
2015 -3%
2016 4%
2017 30%
2018 5%
2019 13%
2020 16%
2021 26%
2022
2023 21%
2024 YTD 12%

Source — BSE, Internal. Data as on 30 Nov 2024. CAGR — Compound Annual Growth Rate. Past performance may or may not be sustained in future and should not be used as a
basis for comparison with other investments. These figures pertain to performance of the index and do not in any manner indicate the returns/performance of this scheme.
There is no assurance of any returns/capital protection/capital guarantee to the investors in this scheme of DSP Mutual Fund.



BSE Sensex Next 30 Index — Performance Snapshot

Lumpsum Performance Since Inception

31 Lakh 34.5 Lakh

CAGR 15.6%

via Lumpsum

3Y Rolling Returns

40% 30%
25%
30%
20%
20% Average: 14.5%

15%
10%

10%
5%
0%

0%
-10%

-5%

Jun-17
Dec-17
Jun-18
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Jun-19
Dec-19
Jun-20
Dec-20
Jun-21
Dec-21
Jun-22
Dec-22
Jun-23
Dec-23
Jun-24

Jun-19
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SIP Performance Since Inception

310,000
via Monthly SIP

(Invested amount = CAGR 17.0%
$12.6 Lakh)

332.1 Lakh

5Y Rolling Returns

Dec-19
Jun-20
Dec-20
Jun-21
Dec-21
Jun-22
Dec-22
Jun-23
Dec-23
Jun-24

Source — BSE, Internal. Data as on 30 Nov 2024. CAGR - Compound Annual Growth Rate. Past performance may or may not be sustained in future and should not be used as a
basis for comparison with other investments. These figures pertain to performance of the index and do not in any manner indicate the returns/performance of this scheme. It is not
possible to invest directly in an index.
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Potential For Better Returns Comes With Higher Risk

BSE Sensex Next 30 has historically had a higher risk, higher reward profile compared to BSE Sensex & Nifty 50

Risk Return Matrix Drawdown
18.5%
Nifty Next 50 2014 2015 2016 2017 2018 2019 2020 2021 2021 2022 2023 2024
° 0%
18.0% ’ o [ |
|
59 ? -10% [ il l,
17.5% BSE Sensex Next 30 ’ l
. Q l
17.0% letelv5(_) I;?ual . |
x eig i -20%
Z Nifty100 Equal é\“ftylwp. 1r?t ’
0 3 Weight quat ivelg
16.5% BSE Sensex — @ ° !
, -30% |
16.0% Nifty 50 NIFTY 100
15.5% -40%
15.0%
12.0% 13.0% 14.0% 15.0% 16.0% 17.0% -50%
Return —BSE Sensex Next 30 ====BSE Sensex —— Nifty 50

Source - BSE, Internal. Data since inception (20 Jun 2014) till 30 Nov 2024. Returns are annualized returns for the above period. Risk is represented using Annualized Standard
DS Deviation for the above period. Drawdown refers to maximum declines from previous peaks. Past performance may or may not be sustained in future and should not be used as a

basis for comparison with other investments. These figures pertain to performance of the index and do not in any manner indicate the returns/performance of the Scheme. It is not 12
memssssss MUTUAL FUND possible to invest directly in an index.



Dedicated Team For Passive Investments

Portfolio Management / Dealing / Analysis

Anil Ghelani, CFA
(25) D & Diipesh Shah : Neha Rathi

Head of Passive (22) (5)
Investments & . Vice President Manager
Products ‘

Passive Investments Process

Pre - Trade Evaluation Investment Decision

Review market liquidity to
Review Opening Portfolios manage impact costs
and forecast Cash Flows

Strategy for stock level timing
and pace of execution

Track mandatory and elective

Corporate Actions Monitor real-time market
movement

Identify price movements and
evaluate stock lending
opportunities

Track Scheduled and Ad hoc
rebalances

Sannidhya
Ravi Gehani (= ¥ N Shegaonkar
@®) 2= (1)
Manager Management
Trainee

Post - Trade Analysis

Evaluate trade execution

Analyze Tracking Error

Ensure real time portfolio
weights align with underlying
index

In line with global best practices - dedicated passive investment desk for best execution

DSP Numbers in (') indicates number of years of experience. The investment approach/ framework/ strategy mentioned herein are currently followed and the same may change

messsssss MUTUAL FUND in future depending on market conditions and other factors.
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Our Other Passive Offerings

Broad Market
Allocation Smart Beta Strategies

M

Debt Schemes Short Term Cash
Parking

Liquid ETF —  Gold ETF
. . Dividend
Nifty 50 Nifty 50 — 2027 - B
| . . I | | "~ PSU Bank 0pt|on Silver ETF
Nifty 50 al o Equal Weight Equal Weight
Growth
Midcap Midcap . B 2028 .
. — . — . — Private Bank Option
s Nifty Quality Quality
— ensex
Next 50
Top 10 _
p ' B Smallgap B Bank 2033
Equal Weight Quality
Top 10
> First passive offering Nifty 50 Equal Weight Index - A — . — IT
Y : . Equal Weight
smarter and well diversified version of the Nifty 50 Index > Among the earliest fund house to offer solution for idle cash held for
L L trading via Liquid ETFs in Dividend and Growth Options
» Quality Filters in Mid and Small Cap - Help select 50
good quality companies from the broader universe of > Debt Index Funds with Quality Filters - Incorporated Quality filters for SDLs
150 Mid Cap & 250 Small Cap companies ~ Healthcare based on the balance sheet strength of the states
> First Fund on Top 10 Companies - First fund house > Launched IT ETF in Jun-2023 as Contra Bet when broader market was
with index fund / ETF offerings on Top 10 companies bearish and underweight IT
D Source - Internal. Data as on 23 Dec 2024. SDL - State Development Loans. Large-caps are defined as top 100 stocks on market capitalization, mid-caps as 101-250,

s MUTUAL FUND small-caps as 251 and above.



Scheme Details

Nature DSP BSE Sensex Next 30 Index Fund | DSP BSE Sensex Next 30 ETF
Category of the Scheme Index Fund ETF
Type of the Scheme An open ended scheme replicating/ tracking BSE SENSEX Next 30 Index

Investment Objective

The investment objective of the Scheme is to generate returns that are
commensurate with the performance of the BSE SENSEX Next 30 Index,
subject to tracking error.

There is no assurance that the investment objective of the Scheme will
be achieved.

The investment objective of the Scheme is to generate returns that are
commensurate with the performance of the BSE SENSEX Next 30 Index,
subject to tracking error.

There is no assurance that the investment objective of the Scheme will
be achieved.

Benchmark details

BSE Sensex Next 30 TRI

Reinvestment option

Plans Regular & Direct No Plans
- Growth
Options - Income Distribution cum Capital Withdrawal (IDCW) - Payout & No Option

Minimum Application Amount
(First purchase and Subsequent
purchase)

Applicable to both Regular & Direct Plan: Rs. 100/- & any amount
thereafter.

On The Exchange: Units of the Scheme can be purchased/sold in
minimum lot of 1 (one) Unit and in multiples thereof.

Directly from the Fund: In “Creation unit size” subject to the value
greater than INR 25 Cr.

Minimum Installment Amount for
Systematic Investment Plan (SIP)

Rs. 100/~ & any amount thereafter

Not Applicable

Exit Load

Nil

Not Applicable

Fund Manager(s)

Mr Anil Ghelani, Mr Diipesh Shah

Expense Ratio

Regular plan - Upto 1.0%*
Direct plan — Upto 0.5%*

0.20%*

DSP

meeessss MUTUAL FUND

*Expense ratio is subject to change in future depending on various factors

15



Risk Factors

Passive Investments

« The Scheme invests in the securities included in its underlying index regardless of their investment merit.
The AMC does not attempt to individually select stocks or to take defensive positions in declining markets.
Consequently, the NAV of the Units of the Scheme may fluctuate and can go up or down.

High Volatility
« This index may exhibit higher volatility compared to other large cap indices

Concentration Risk
« The focused portfolio of 30 stocks may lead to concentration risk. Further, there can be additional risk in
cases where the underlying index has concentration towards any specific sector, theme.

DSP For more details on scheme specific risk factors including risks associated with Equity and Equity-related securities/ investments, please read the Scheme Information Document and
MUTUAL FUND Key Information Memorandum of the scheme available at the Investor Service Centers of the AMC and also available on www.dspim.com.


http://www.dspim.com/

Risk Factors — Tracking Error

The Fund Manager would not be able to invest the entire corpus exactly in the same proportion as in the underlying index due to certain factors such as the fees and expenses of the
respective scheme, corporate actions, cash balance, changes to the underlying index and regulatory policies which may affect AMC’s ability to achieve close correlation with the
underlying index of the scheme. The scheme’s returns may therefore deviate from those of its underlying index. “Tracking Error” is defined as the standard deviation of the difference
between daily returns of the underlying index and the NAV of the respective scheme. “Tracking Difference” is the annualized difference of daily returns between the Index and the NAV of
the scheme (difference between fund return and the index return). Tracking Error and Tracking difference may arise including but not limited to the following reasons:

i. Expenditure incurred by the fund.

ii. The holding of a cash position and accrued income prior to distribution of income and payment of accrued expenses. The fund may not be invested at all time as it may keep a portion
of the funds in cash to meet redemptions or for corporate actions.

iii. Securities trading may halt temporarily due to circuit filters.

iv. Corporate actions such as debenture or warrant conversion, rights, merger, change in constituents etc.

v. Rounding off of quantity of shares in underlying index.

vi. Dividend payout.

vii. Disinvestments to meet redemptions, recurring expenses, IDCW payouts etc.

viii. Execution of large buys / sell orders

ix. Transaction cost (including taxes and insurance premium) and recurring expenses

X. Realization of Unit holders funds

xi. Index providers may either exclude or include new scrips in their periodic review of the scrips that comprise the underlying index. In such an event, the Fund will try to reallocate its
portfolio but the available investment/reinvestment opportunity may not permit absolute mirroring immediately.

SEBI Regulations (if any) may impose restrictions on the investment and/or divestment activities of the Scheme. Such restrictions are typically outside the control of the AMC and may
cause or exacerbate the Tracking Error.

It will be the endeavor of the fund manager to keep the tracking error as low as possible. However, in case of events like, dividend received from underlying securities, rights issue from
underlying securities, and market volatility during rebalancing of the portfolio following the rebalancing of the underlying index, etc. or in abnormal market circumstances may result in
tracking error. There can be no assurance or guarantee that the Scheme will achieve any particular level of tracking error relative to performance of the Index.

DSP For more details on scheme specific risk factors, please read the Scheme Information Document and Key Information Memorandum of the scheme available at the
MUTUAL FUND Investor Service Centers of the AMC and also available on www.dspim.com.


http://www.dspim.com/

Disclaimer

Disclaimers: This presentation / note is for information purposes only. It should not be construed as investment advice to any party. In this material DSP Asset Managers Pvt. Ltd. (the
AMC) has used information that is publicly available, including information developed in-house. Information gathered and used in this material is believed to be from reliable sources.
While utmost care has been exercised while preparing this document, the AMC nor any person connected does not warrant the completeness or accuracy of the information and
disclaims all liabilities, losses and damages arising out of the use of this information. The recipient(s) before acting on any information herein should make his/their own investigation
and seek appropriate professional advice. The statements contained herein may include statements of future expectations and other forward-looking statements that are based on
prevailing market conditions / various other factors and involve known and unknown risks and uncertainties that could cause actual results, performance or events to differ materially
from those expressed or implied in such statements. Past performance may or may not be sustained in the future and should not be used as a basis for comparison with other
investments. The sector(s)/stock(s)/issuer(s) mentioned in this presentation do not constitute any research report/recommendation of the same and the schemes of DSP mutual fund
may or may not have any future position in these sector(s)/stock(s)/issuer(s). Data provided is as on Nov 30, 2024 (unless otherwise specified). The figures pertain to performance of
the index and do not in any manner indicate the returns/performance of the Scheme. It is not possible to invest directly in an index. All opinions, figures, charts/graphs and data
included in this presentation are as on date and are subject to change without notice. For complete details on investment objective, investment strategy, asset allocation, scheme
specific risk factors and more details, please read the Scheme Information Document, Statement of Additional Information and Key Information Memorandum of the scheme available
on ISC of AMC and also available on www.dspim.com. There is no assurance of any returns/capital protection/capital guarantee to the investors in above mentioned Scheme. The
presentation indicates the strategy/investment approach proposed to be followed by the above mentioned Scheme and the same may change in future depending on market conditions
and other factors.

NSE Disclaimer: It is to be distinctly understood that the permission given by NSE should not in any way be deemed or construed that the Scheme Information Document has been
cleared or approved by NSE nor does it certify the correctness or completeness of any of the contents of the Draft Scheme Information Document. The investors are advised to refer to
the Scheme Information Document for the full text of the 'Disclaimer Clause of NSE".

BSE Disclaimer: It is to be distinctly understood that the permission given by BSE Limited should not in any way be deemed or construed that the SID has been cleared or approved by
BSE Limited nor does it certify the correctness or completeness of any of the contents of the SID. The investors are advised to refer to the SID for the full text of the Disclaimer clause
of the BSE Limited.

For index disclaimer, Click here.

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

DSP

MUTUAL FUND


http://www.dspim.com/
https://www.dspim.com/mandatory-disclosures

Product Labeling

Fund

DSP BSE Sensex Next 30 Index | This product is suitable for investor who are seeking*

(An  open ended scheme | ¢ Long-term capital growth

replicating/ tracking BSE | < Investment in equity and equity related securities
SENSEX Next 30 Index) covered by BSE SENSEX Next 30 Index, subject to
tracking error.

SCHEME

Moderate Moderately
Risk High Risk

Low to
Moderate Risk

High
Risk

Very
High
Risk

RISKOMETER
THE RISK OF THE SCHEME IS VERY HIGH

BENCHMARK - BSE Sensex Next 30 TRI

Moderate Moderately
Risk High Risk

Low to High

Moderate Risk

Very
High
Risk

Low
Risk

RISKOMETER
THE RISK OF THE BENCHMARK IS VERY HIGH

(An open ended scheme

DSP BSE Sensex Next 30 ETF This product is suitable for investor who are seeking*

replicating / tracking BSE | ¢ Long-term capital growth

SENSEX Next 30 Index) * Investment in equity and equity related securities
covered by BSE SENSEX Next 30 Index, subject to
tracking error.

SCHEME
Moderate Moderately
Risk High Risk
Low to
Moderate Risk

Very
High
Risk

RISKOMETER

THE RISK OF THE SCHEME IS VERY HIGH

BENCHMARK - BSE Sensex Next 30 TRI

Moderate Moderately
Risk High Risk

High
Risk

Low to
Moderate Risk

Very
High
Risk

Low
Risk

RISKOMETER

THE RISK OF THE BENCHMARK IS VERY HIGH

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

D S The product labelling assigned during the New Fund Offer (‘NFO’) is based on internal assessment of the Scheme Characteristics or model portfolio and the same may vary post NFO when actual

meeessss MUTUAL FUND investments are made.
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