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MARKET VALUE Book Value
As at 31.12.17 as%oftotalfor |, i 311216 |38 OftOtITOr | ia1297 [3STeoftotalfor 1) 1311216 |38 % Of total for
this class this class this class this class
Break down by credit rating
AAA rated 1,71,524.40 44.37% 1,34,856.49 43.07% 1,70,120.65 43.69% 1,31,741.15 42.83%
AA or better 62,455.69 16.16% 50,147.33 16.02% 62,205.58 15.98% 49,616.71 16.13%
Rated below AA but above A 1,478.38 0.38% 721213 2.30% 1,500.00 0.39% 7,096.85 2.31%
Rated below A but above B 2,497.31 0.65% : 0.00% 2,500.00 0.64% : 0.00%
ﬁfg other - Govt. Securities, CBLO, 1,48,630.88 38.45% 1,20,903.93 38.61% 1,53,062.96 39.31% 1,19,121.46 38.73%
Total 3,86,586.65 100.00% 3,13,119.88 100.00% 3,89,380.18 100.00% 3,07,576.17 100.00%
BREAKDOWN BY
RESIDUALMATURITY
Upto 1 year 50,385.75 13.03% 48,703.69 15.55% 50,202.51 12.89% 48,333.22 15.71%
more than 1 yearand upto 3years 1,22,329.56 31.64% 85,051.63 27.16% 1,21,505.76 31.20% 83,513.02 27.15%
More than 3years and up to 7years 1,23,683.91 31.99% 85,215.59 27.22% 1,24,157.66 31.89% 83,002.41 26.99%
More than 7 years and up to 10 years 32,858.98 8.50% 47,416.95 15.14% 33,185.64 8.52% 46,026.84 14.96%
above 10 years 57,328.46 14.83% 46,732.02 14.92% 60,337.61 15.50% 46,700.67 15.18%
Total 3,86,586.65 100.00% 3,13,119.88 100.00% 3,89,380.18 100.00% 3,07,576.16 100.00%
Breakdown by type of the issurer
a. Central Government 1,09,544.89 28.34% 1,12,992.45 36.09% 1,13,775.03 29.22% 1,11,518.13 36.26%
b. State Government 22,705.47 5.87% 7,711.48 2.46% 22,966.90 5.90% 7,403.33 2.41%
c.Corporate Securities 2,54,336.29 65.79% 1,92,415.95 61.45% 2,52,647.25 64.88% 1,88,654.71 61.34%
Total 3,86,586.65 100.00% 3,13,119.88 100.00% 3,80,380.18 100.00% 3,07,576.17 100.00%
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.

3.CBLO included in under Govt Securities and Any Other.




