PERIODIC DISCLOSURES

FORM NL-36-YIELD ON INVESTMENTS 1

Name of the Insurer: ICICI Lombard General Insurance Company Limited
Registration No. 115 dated August 03, 2001
CIN: L67200MH2000PLC 129408

Statement as on September 30, 2017 (in Lakhs)
For the Quarter ended September 30, 2017 For the Period ended September 30, 2017 For the Period ended September 30, 2016
Investment Income on | Gross | Net Investment Income on | Gross | Net Investment Income on | Gross | Net
Category Investment | Yield | Yield Market | Investment| Yield | Yield Market | Investment| Yield | Yield
No Category of Investment Book Value | Market Value Book Value Book Value
Code Value Value
3 3 3
Q) ) ) Q) () Q) ) Q) ®)
(%) (%) (%) (%) (%) (%)

1 | A central Government Securi TITLE
2 | A1 Central Government Bonds CGSB 3,87,057 3,99,957 8914] 230%| 1.56%) 3,40,194 3,99,957 22,974 6.75%| 4.56% 3,96,419 4,05,124 25,755 6.50%| 4.39%
3 | A2Special Deposits CSPD
4 | A3Deposit under Sec 7 of Insurance Act, 1938 CDSS
5 | A4 Treasury Bills CTRB 21,319) 0 48] 0.23%| 0.15%| 81,051 0 1,334 1.65%] 1.11%)
6 |B ities / Other App iti TITLE
7 B1 Central Government Guaranteed Loans/ Special/ Non-SLR Bondd 4,921 4,901 s8] 1.78%| 1.20%] 4,920) 4,901 176|  357%| 2.41%
8 B2 State Government Bonds/ Development Loans SGGB 1,42,637 147,77 2,811 1.97% 1.33%) 1,24,461 1,47,771 4,934 3.96%)| 2.68%) 52,646 98,142 2,161 4.10% 2.774
9 B3 State Government Guaranteed Loans SGGL
10 | B4 Other Approved Securities (excluding Infrastructure Investments|

SGOA
11 | B5 Guaranteed Equity SGGE
12 | Housing and Loans to State Govt for housing and fire

TITLE

fighting equipment

13 | 1 Loans to State Govt. for Housing HLSH
14 | c2Loans to State Govt. for Fire Fighting Equipments HLSF
15 C3 Term Loan - HUDCO/NHB/Institutions accredited by NHB HTLH
16 | cacommercial Papers - Nt accredited by NHB N 9,844} 9,936} 172 1.74%|  1.18% 9,760) 9,936} 336]  3.44%| 2329%)
17 | c6Bonds/ Debentures/ CPs/ Loans - Promotor Group HDPG
18 | c7Bonds/Debentures issued by HUDCO HTHD
19 | c8Bonds/Debentures issued by NHBY Institutions accredited by NH

HTDN
20 | €9 Bonds/Debentures issued by Authority constituted under any 1,71,869 1,78,82 3,700 2.15%| 1.45%) 1,69,52 1,78,824 7262|  4.28%| 2.89% 1,49,36 1,62,99) 6,506] 4.36%| 2.94%

Housing/Building scheme approved by Central/State/any Authority or Bod{TDA

constituted by Central/State Act.

21 C10 Bonds/Debentures issued by HUDCO HFHD

22 C11 Bonds/Debentures issued by NHB/ Institutions accredited by NHB
HFDN

23 | €12 Bonds/Debentures issued by Authority constituted under any

Housing/Building scheme approved by Central/State/any Authority or [Body

HFDA
constituted by Central/State Act.
24 | D Infrastructure Investments TITLE
25 | D1 Infrastructure - Other Approved Securities ISAS
26 | D2 Infrastructure - PSU - Equity shares - Quoted ITPE 5,879 7,39) 713] 10.18%| 8.82%] 5,279 7,395| 2,803]  50.92%| 36.57%] 11,965} 12,877 573 a.79%| 28294
27 D3 Infrastructure - Corporate Securities - Equity shares - Quoted 10,041 15,369 82| 0.81%) 0.81%) 8,734} 15,36 82 0.93%) 0.93%) 6,822 4,394 (553 -8.11%] -2.41%
ITCE
28 | D4 Infrastructure - PSU - Equity Shares - Unquoted IENQ
29 | DS Infrastructure - Equity and Equity Related Instruments (Promoter[Group)
IEUQ

30 | D6 Infrastructure - Equity and Equity Related Instruments (Promoter [Group)

IEPG
31 | D7 Infrastructure - Securitised Assets (Approved) IESA
32 | DB8Infrastructure - Debenture/ Bonds/ CPs/ Loans - Promoter Group 5,000} 5,155 108] 2.16%| 1.46% 5,000 5,155| 215]  430%|  2.90%) 5,000 5,055 17| 2.35%| 1.50%
IDPG
33 | D9 Infrastructure - PSU - Debentures/ Bonds IPTD 1,31,43 1,40,314 2,617 1.99%| 1.35% 1,25,01 1,40,314 4,951 3.96%] 268%) 1,10,43 1,11,459 5167) 4.68%| 3.16%
34 | D10 Infrastructure - PSU - CPs IPCP 0 0
35 D11 Infrastructure - Other Corporate Securities- Debentures/ Bonds 55,124 58,00 1,228 2.23%) 1.50%) 55,129 58,006} 2,467 4.48%)| 3.02%) 36,956 39,752 1,688 4.57% 3.09%
ICTD
36 | D12 Infrastructure - Other Corporate Securities - CPs iccp
37 | D13 Infrastructure - Term Loans (with Charge) ILWC
38 | D14 Infrastructure - PSU - Debentures/ Bonds IPFD 18,812} 907 4,110] 21.85%| 16.08%
39 | D15 Infrastructure - Other Corporate Securities - Debentures/ Bonds|
ICFD
40 | D17 Infrastructure - Long Term Bank Bonds Approved Investment 14,90 15,41 313]  2.10%| 1.42%] 20,30 15,41 610  3.00%| 2.03%) 5,673} 15,52 230]  a.22%| 285
ILBI
41 |E Appi Subject To Exp Norms TITLE
42 | E1PSU - (Approved Investment)-Equity Shares quoted EAEQ 527 0 66| 12.46%| 8.41%
43 | E2 Corporate Securities (Approved Investment ) -Equity Shares (ord}nary)- 1,43,331) 2,12,89 8112] 4.96%| 4.05%] 1,41,80 2,12,899 16,781 10.61%| 8.39%) 1,10,714 1,69,52 9,282]  8.38%| 3.34%
EACE
Quoted
44 | E3PSU-(Approved Investments) -Equity Shares -quoted ETPE
45 | E4 Corporate Securities (Approved Investment ) -Equity Shares -Qudted
ETCE
46 | E5 Corporate Securities (Approved Investment ) -Equity Unquoted
EENQ
47 | E6PSU - Equity Shares - Unquoted EEUQ
48 | E7 Equity Shares - Companies incorporated outside India (invested frior to
EFES
IRDA Regulations)
49 | E8Equity Shares (incl. Equity related Instruments) - Promoter Groud
EEPG
50 | E9 Corporate Securities - Bonds - Taxable EPBT
51 | E10 Corporate Securities - Bonds - Tax free EPBF
52 | E11 Corporate Securities (Approved Investment ) -Pref Shares 607 693 8| 13a%| 0.91%] 603 693 16| 2.60%| 1.76% 573 662 14| 2.42%| 1644
EPNQ
53 | E12 Corporate Securities (Approved Investment ) -Investment in
ECIS
Subsidiaries
54 | E13 Corporate Securities (Approved Investment ) -Debentures 257,047 2,70,464 5551 2.16%| 1.46% 2,53,664 2,70,464 11961 472%] 3.19%) 1,61,70 2,08,509 7577|  4.69%| 3.17%
ECOS
55 | E14 Corporate Securities - Debentures/ Bonds/ CPs/ Loans - Promotfr
EDPG

Group




For the Quarter ended September 30, 2017

For the Period ended September 30, 2017

For the Period ended September 30, 2016

Investment Income on | Gross | Net Investment Income on | Gross | Net Investment Income on | Gross | Net
Category Investment| Yield | Yield Market | Investment| Vield | Yield Market | Investment | Vield | Vield
No Category of Investment Book Value | Market Value Book Value Book Value
Code Value Value
3 3 3
) ®) ®) ®) ®) (&3] ®) ) ®)
(%) (%) (%) (%) (%) (%)
56 [ E15 Corporate Securies (Approved Investment ) -Derivative Instrurfents_
57 E16 Investment Properties - Immovable EINP 14,34 17,807 (6)| -0.04%) -0.03%| 14,393 17,807 (23) -0.16%) -0.11%] 13,616 17,58t (10)) -0.07%] -0.05%
58 | E17 Loans - Policy Loans ELPL
89| €18 Loans Secured Loans Mortgage of Property inndia torm Loarf
60 [ €19 Loans Secured Loans Mortgage of Property outside India termLoan)
61 E20 Deposits - Deposit with scheduled banks ECDB 3,285 3,039 45 1.38%| 0.93%)| 3,341 3,039 92! 2.76%) 1.87%| 15,431 15,13 733 4.75%! 3.21%4
62 | E21Deposits - CDs with Scheduled Banks EDCD 38,21 24,114 os6] 1.72%] 1.16% 40,889 24,114 1387]  330%] 2.20% 43,59 67,171 1658]  3.80%| 2579
63 | E22 Deposits - Money at call and short notice with banks /Repo conn 7,134 0 5| o07%] 0.05% 5,401 [) a3 os0%| 0.54% (12,092 0 3o  1.90%| 1.20
64 | E23 CCIL (Approved Investement) - CBLO ECBO 28,649 0 236 o0.83%] 0.56% (27,760 0 ws2]  1.74%]  1.17%) (20,407, 0 (ss|  091%| 061
65 | E24 Commercial Papers issued by all India Financial Institutions ratg 13,78 273]  1e8| 1.3a% 14,369 14,45 0a]  a21%| 2.84%
strong or more Feee
66 | E25 Application Money ECAM 58,374 44| 0.08%| 0.05%] 58,374 aa]  0.08%| 0.05% 17,83 0 153]  0.86%| 0.58%
67 | E26 Deposit with Primary Dealers duly recognised by RBI EDPD
68 | E27 Perpetual Debt Instruments of Tier | and Il Capital issued by PS|
Banks FUPD
69 | E28 Perpetual Debt Instruments of Tier | and Il Capital issued by Nor-PSU
Banks £PFD
70 | €29 Perpetual Non-Cum. P.Shares and Redeemable Cumulative P.Sffares
of Tier 1and 2 Capital issued by PSU Banks EUPS
71 | €30 Perpetual Non-Cum. P.Shares and Redeemable Cumulative P.Sffares
of Tier 1and 2 Capital issued by Non-PSU Banks EPPS
72 | €31 Foreign Debt Securities (Invested prior to IRDA Regulations) cros
73 E32 Mutual Funds - Gilt/ G Sec/ Liquid Schemes EGMF 10,13 87! 0.86%) 0.58%) 10,034 0 207 2.06%]| 1.39%
74 | E33 Mutual Funds - (under Insurer's Promoter Group) EMPG
76 | D38 Additonal Tier 1 (Basel Il Complian) Perpetual Bonds - (PSU Bfks) 5,948} 5,944 0 5,949} 5,944 0
77 | D39 Additional Tier 1 (Basel Ill Compli petual Bonds 98,554 101,814 2,100 2.22%| 1.50%| 89,547 1,01,814 3129 3a9%| 236%
(Private Banks) EAPE
78 |F Other than Approved Securities TITLE
79 | F1 Other than Approved Investments -Bonds -PSU- Taxable 0BPT
80 | F2 Other than Approved Investments -Bonds -PSU- Tax free OBPF
81 F3 Other than Approved Investments - Equity Shares (incl PSUs andj 14,314 16,139 0 15,81 16,13 190 1.20%| 0.81%) 5,341 9,363 36 0.68%]| 0.46%
Unlisted) oesr
62 | Fa Eauity Shares inc. Equity related Instrumens) - Promoter Grou 475 475 0
83 | F5 Other than Approved Investments -Debentures oLDB 5,000) 18| 235%| 150%) 6,339 5,279 03| 478%| 3.239
84 | F6 Debentures/ Bonds/ CPs/ Loans etc. - Promoter Group 0DPG
85 | F7 Commercial Papers OACP
86 | F8 Other than Approved Investments -Pref Shares OPSH
87 | Fo Other than Approved Investments -Venture fund OVNF 3,668 3,26 (53] -15.09% -10.19% 3,64 3,267 (507] -13.90%] -9.39%] 2,747 3,466) 1a8]  s.a1%]| 3.669
88 | F10 Other than Approved Investments -Short Trem Loans (Unsecur
Deposits) oSt
89 | F11Other than Approved Investments - Term Loans (without chargd )
oTLw
90 | F12 Mutual Funds - Debt/ Income/ Serial Plans/ Liquid Schemes oncs 53,40 45,954 877] 1ea%| 1.11% 66,81 45,954} 2174 3.25%| 2.20% 66,989 18,177 2551 3819|2579
91 F13 Mutual Funds - (under Insurer's Promoter Group) OMPG 8,876 10,001 104 1.17%| 0.79%)| 9,900 10,006} 255 2.58%) 1.74%| 10,334 12,20; 255 2.47%| 1.67%
92 | F14 Derivative Instruments ocol 0 0
93 | F15 Securitised Assets (underlying assets Housing Loan/ Infrastruct{re [) 19 53 0 0 1
assets) OFSA
94 | F16 Equity Shares (PSU & Unlisted) OEPU 13,204 13,204 337] 2s5%| 255% 13,204 13,204 s37|  2ss%| 255% 6,146 10,929 183]  297%| 2979
95 | F17 Investment properties - Immovable oIl 0 0
96 F18 Reclassified Approved Investments - Equity (Point 6 under Noteffor 0 0 119 262] 220.37%| 148.87%)
Regulation 4 to 9) ORAE
97 | 05 Housing - Securitised Assets HMBS 0 0
98 D16 Infrastructure - Equlty including unli 10EQ 0 0
TOTAL 16,51,673 | 17,08,377 37,946 T50% Toe 16,73,989 | 17,08,377 84324 TOT S0 12,48:340 | 14,09.257 69,109 A S Ian

Note :

1.Category of investment (COI) shall be as per Guidelines

2.Book value of investments are based on daily simple average of investments as prescribed by authority in guidance note on

preparation of Investment returns.
3. Yield netted for tax

4. Form-1 shall be prepared in respect of each




