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(% in Lakhs)

Detail regarding debt securities

Market Value Book Value
As at As % of total for As at As % of total for As at As % of total for As at As % of total for
December, 31 this class December, 31 this class December, 31 this class December, 31 this class
2014 2013 2014 2013
Break down by credit
rating
AAA rated 4,41,323 49% 3,72,221 51% 3,89,756 47% 3,50,147 47%
AA or better 61,604 7% 51,291 7% 60,503 7% 51,896 7%
:s:i‘ilf'ow AA but 5,984 1% 5,887 1% 5,994 1% 5,992 1%
Rated below A but i i ) 0% ) i ) 0%
above B
Any other (Sovereign) 3,88,139 43% 3,03,603 41% 3,765,326 45% 3,28,895 45%
8,97,050 100% 7,33,002 100% 8,31,579 100% 7,36,931 100%
BREAKDOWN BY
RESIDUAL MATURITY
Up to 1 year 56,631 6% 65,015 9% 56,631 7% 65,090 9%
More than 1 year and 1,21,737 14% 1,08,114 15% 1,20,890 15% 1,10,236 15%
upto 3 years
More than 3 years and 87,536 10% 1,97,035 27% 85,796 10% 2,01,652 27%
up to 7 years
More than 7 years and 1,09,105 12% 43,879 6% 1,05,840 13% 45,178 6%
up to 10 years
Above 10 years 5,22,041 58% 3,18,959 43% 4,62,422 55% 3,14,775 43%
8,97,050 100% 7,33,002 100% 8,31,579 100% 7,36,931 100%
Breakdown by type of
the issuer
a. Central Government 3,38,435 38% 2,86,310 39% 3,27,302 39% 3,10,881 43%
b. State Government 49,704 6% 17,293 2% 48,024 6% 18,014 2%
c. Corporate Securities 5,08,911 56% 4,29,399 59% 4,56,253 55% 4,08,036 55%
8,97,050 100% 7,33,002 100% 8,31,579 100% 7,36,931 100%

Note:

1. In case of a debt instrument is rated by more than one agency, then the lowest rating will be taken for the purpose of classification.
2. Market value of the securities will be in accordance with the valuation method specified by the Authority under Accounting/ Investment regulations.




