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DNBS4BStructuralLiquidity - Statement of Structural Liquidity
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mahindra FNANCE

DNBS4BIRS - Statement of Interest Rate Sensitivity (IRS)

All Monetary Items present in this return shall be reported in ¥

Lakhs Only
Table 3: Statement of Interest Rate Sensitivity (IRS)
15 days to Over one Overtwo | Over 3 months Over 3 years
Particulars Odayto7days| ® "“::y:" 14 |30/31 days (One|month and upto| monthsand | and upto 6 ;‘;“;5":‘:"'::, °‘L’f:; ;’e:';:“ andupto5 | Over5years | Non-sensitive Total
month) 2months | upto 3months | months proty pto 3y years
X010 X020 X030 X040 X050 X060 X070 X080 X090 X100 X110 X120
A Liabilities (OUTFLOW) I I I
1.Capital (i iv)
Yoo .00) .00 .00) .00) .00 .00) .00 .00)
(i) Eauity. Y020 00} 00| 00} 00} 00| 00} 00| 00,
{ii) Pervetual preference shares Y030 00 00| 00 00 00| 00 00| 00
I preference shares| Y040 00} 00| 00} 00} 00| 00} 00| 00,
(iv) Others (Please furnish. if anv) Y050 00 00| 00 00 00| 00 00| 00
2Reserves & surplus. o
i 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(i) Share Premium Account Y070 0.00 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00} 0.00]
(i) General Reserves Y080 0.00 0.00] 0.00 0.00] 0.00 000 0.00] 000 0.00]
(iii) Statutory/Special Reserve
(Section 45-IC reserve to be shown Y090
sevaratelv below item no.(vii) 0.00 0.00) 0.00 0.00) 0.00 000 0.00) 000 0.00)
(iv) Reserves under Sec 45-IC of RBI Y100
Act 1934 00} 00| 00} 00| 00} 00| 00} 00| 00} 00| 390880.75) 390880.75
(v) Cavital Reserve Y110 00 00| 00 00| 00 00| 00) 00} 00) 00|
(vi) Debenture Reserve Y120 00} 00| 00} 00| 00} 00| 00} 00| 00} 00| 0.00, 0.00|
(vil) Other Canital Reserves Y130 00 00| 00 00| 00 00| 00 00| 00 00| 0.00] 0.00
I Other Revenue Reserves Y140 00} 00| 00} 00| 00} 00| 00} 00| 00} 00| 0.00, 0.00|
(ix) Investment Fluctuation Y150
Reserves/ Reserves 0.00 0.00) 0.00 0.00| 0.00 0.00| 0.00 000 0.00) 000 0.00) 0.00
() Revaluation Reserves -
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Revl. Reserves - Probertv Y170 0.00 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00} 0.00] 0.00|
viii.2 Revl. Reserves - Financial Assets Y180
0.00) 000 0.00) 000 0.00) 000 0.00) 000 0.00) 000 0.00) 0.00
(xi) Share Application Money Y150
Pendina Allotment 0.00 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00} 0. DO D.Dﬂ
(ii) Others (Please mention) Y200 0.00] 0.00] 0.00] 0.00) 0.00] 0.00) 0.00 0.00] 0.00 0.00)
(xiii) Balance of orofit and loss Y210 0.00) 0.00] 0.00) 0.00] 0.00) 0.00] 0.00) 0.00) 0.00) 0.00)
3Gifts._arants. donations & Y220 0.0 000} 0.00 000} 0.00 000} 0.00) 000 0.00) 000 0 uo
4.Bonds & Notes (a+bc) —
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
a) Fixed rate plain vanilla including Y240
zero counons 0.00 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00} 0.00, 0.00|
b with embedded Y250 0.00 000} 0.00 000} 0.00 000} 0.00 000 0.00] 000 0.00) 0.00
<) Floatina rate it Y260 0.00 0.00} 0.00 0.00} 0.00, 0.00} 0.00 0.00} 0.00 0.00} 0.00] 0.00|
5.Deposits e
6231.16] 5958.43] 15717.61 33512.71 32083.92| 216294.49) 32881362 654258.55| 71159.66| 1364030.14|
(i) Term Deposits/ Fixed Deposits
from public Y280 6231.16] 5958.43| 1571 33512.71 32083.92| 216294, s 55425 71159.66| 1aama 4
(a) Fixed rate Y290 6231.16]  505843]  1571761] 3351271 32083.92 _m
(b)Floatina rate Y300 0.00 0.00} 0.00
6.Borrowings e
689481.53| 95057345 207657015
(DEn sl Y320 469706.32] 0.00f 6533463.
natura of Te: ou 469706.32] 715573.45|  18698: n 594550.14] 5300599.06|
1. Fixed rate Y340 10989.01 2630.00)
II. Floatina rate Y350 458717.31| 712943.45] 1857851 13 561110.53] 114078, 76 100000. 00
b) Bank Borrowings in the ED
o s winnn 0.00) 235000, nn 59900 oo 50000.00 160000.00 158000.00| 662900.00|
|_Fixed rate Y370 0.00 -mm_m
1L Floatina rate Y380 0.00]
) Bank Borrowings in the p—
nature of Cash Credits (CC) 0.00) 0.00] 0.00 0.00
|_Fixed rate Y400 0.00 000} 0.00) 000
Il Floatina rate Y410 0.00 0.00} 0.00 0.00}
d) Bank Borrowings in the o
natiurs f | attar af Craditell Cel 0.00) 0.00] 0.00 0.00
_Fixed rate Y430 0.00 000} 0.00] 000
Il Floatina rate Y440 0.00 0.00} 0.00 0.00}
) Bank Borrowings in the
el Yas0 0.00) 0.00] 0.00) 0.00]
_Fixed rate Y460 0.00 000} 0.00) 000
Il Floatina rate Y470 0.00 0.00} 0.00 0.00}
(ii) Inter Corporate Debts (other than D
rolated nartias) 0.00) 0.00] 0.00 0.00
1. Fixed rate Y490 0.00 000} 0.00] 000
Il Floatina rate Y500 0.00 0.00} 0.00 0.00}
(UCCDEAIE TR ED 0.00) 0.00] 0.00 0.00
1 Fixed rate Y520 0.00 000} 0.00] 000
Il Floatina rate Y530 0.00 0.00} 0.00 0.00}
(iv) Corporate Debts
Ys40 0.00 0.00 0.00 0.00
_Fixed rate Y550 0.00 000} 0.00) 000
Il Floatina rate Y560 0.00 0.00} 0.00 0.00}
(v) Commercial Papers =0
219775.21 0.00 0.00 267789.44]
Of which; (a) Subscribed by Mutual Y580
Funds 135361.55, 0.00) 0.00) 218395.67]
(b} bv Banks Y590 0.00 0.00} 0.00, 0.00}
(c) Y600 0.00 0.00] 0.00] 000
(d) Subscribed by
Insurance Y610 0.00 0.00} 0.00, 0.00}
(e) Subscribed by’
Pension Funds Y620 0.00 0.00) 0.00) 000
(f) Subscribed by Retail
Investors Y630 0.00 0.00} 0.00, 0.00}
() Others (Please Y640 84413.66) 000 0.00] 49393.77]
(vi) Non - Convertible Debentures o
ene) (asmy 0.00) 0.00| 102596.75| 5622.35|
A Fixed rate e
0.00 0.00 102596.75| 5622.35|
Mutual Funds 0.00 0.00} 9989.95 201816.86) 71945.19] 332057.60|
(b) Y680 0.00] 0.00) 40459.28 _m_m 44507.12 201604.83)] 62452.42 938.26 000 355584.26]
(c) Subscribed Y690
bv NBFCs 0.00, 0.00} 4994.97] 0.00} 0.00 9992.61 8438.32, 8995.08 39.93]
(d) Subscribed| Y700
by Insurance 0.00 0.00| 000 0.00) 9492.98| 5301095 124413.07 262341 94l 308155.40)
(e) Subscribed Y110
bv Pension Funds 0.00, 0.00} 0.00} 0.00 0.00{ 6443.97] 8495.06 1495 86 11977.76) 0.00, 28415.64|
(f) Subscribed Y720
by Retail Investors 0.00 0.00 0.00) 0.00 0.00| 59,95 3014.40) 0.00) 24655.80|
(g) Others Y130
(Please specifv) 0.00 0.00} 0.00} 0.00 14988.91 152947 .83 36660.77] 65228.86 0.00 456008.40|
B. Floating rate
Y740
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Of which; (a) Subscribed by Y750
Mutual Funds 0.00 0.00) 0.00) 0.00 0.00) 000 0.00) 0.00
(b)Y Y760 0.00 0.00} 0.00} 0.00, 0.00} 0.00} 0.00, 0.00|
(c) Subscribed [
by NBFCs 0.00 0.00) 0.00) 0.00 0.00) 000 0.00) 0.00
(d) Subscribed [
bv Insurance i 0.00 0.00} 0.00} 0.00, 0.00} 0.00} 0.00, 0.00|
(e) Subscribed Y790
by Pension Funds 0.00 0.00) 0.00) 0.00 0.00) 000 0.00) 0.00
(f) Subscribed Y800 J J J J
by Retail Investors 0.00 0.00} 0.00} 0.00, 0.00} 0.00} 0.00, 0.00|
(g) Others Y810
(Please specifv) 0.00 0.00| 0.00) 0.00 0.00) 000 0.00) 0.00
(vii) Convertible Debentures (A*B) —
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
A Fixed rate ve30
0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Of which; (a) Subscribed by Y840
Mutual Funds 0.00 0.00f 0.00f 0.00 0.00f 0.00] 0.00 0.00f




bv Banks Y850 0.00, 0.00} 0.00, 0.00} 0.00]
(c)
by NBFCs e 0.00 0.00 0.00 0.00 0.00
(d)
by Y870 0.00, 0.00} 0.00] 0.00} 0| 0.00]
(e)
by veeo 0.00 0.00) 0.00 0.00) 0 0 0.00
Ul
bv Retail Y890 0.00, 0.00} 0.00, 0.00} 0| 0.00]
(g) Others
(Please secify) Yo00 0.00 0.00 0.00 0.00 0.00 0.00
& Flosting rate reo 000 0.00 000 0.00 000 0.00
Of which; (a) Subscribed by voz0
Mutual Funds 0.00 0.00} 0.00, 0.00} 0.00] 0.00|
(b)
by Banks Yo30 0.00 0.00) 0.00 0.00) 0.00 0.00
)
bv NBFCs Y940 0.00 0.00} 0.00, 0.00} 0.00] 0.00|
(d)
by Yos0 0.00 0.00) 0.00 0.00) 0.00 0.00
(e)
by Y960 0.00 0.00} 0.00] 0.00} 0.00] 0.00|
U]
by Retail Yoro 0.00 0.00 0.00 0.00 0.00 0.00
(g) Others
(Please specifv) Y980 0.00 0.00} 0.00, 0.00} 0.00] 0.00|
il Debt Yoso 0.00 0.00 0.00 9325223 0.00 505756.27]
(ix) Pernetual Deb Instrument Y1000 0.00 0.00 0.00 0.00 0.00 0.00
(x) Borrowings From Central Y1010
Istate 0.00 0.00 0.00 0.00 0.00
(xi) Borrowings From Public Sector V1020 .
i 0.00] 0.00} 0.00] 0.00} 0.00] 0.00} 0.00] X
(xi) Other Y1030 0.00 0.00 4475111 46911.46) 52632.55) 133208.62] 259316.99)
7.Current Liabilities & Provisions —
bt visyitai 000 0.00 000 0.00 ; 37106224
Y1050 0.00 000} 0.00 000}
Y1060 0.00 0.00 0.00 0.00 69408.03]
(i) Advance income recaived from V070
borrowers pendina 0.00 0.00} 0.00, 0.00} 0.00|
(iv) Interest payable on deposits. Y1080
and 0.00 0.00 0.00 0.00 199859.24|
(v) Provisions for Standard Assets Y1080 0.00 0.00 0.00 0.00 0.00
(vi) Provisions for NPAs Y1100 0.00 0.00 0.00 0.00 0.00
(Pvﬂ"r)"Pe'loleP“ yito 0.00 0.00} 0.00] 0.00}
(vii) Other Provisions (Please Y1120 0.00 0.00 0.00 0.00
8.Renos / Bills. Y1130 0.00 0.00} 0.00] 0.00}
9.Statutorv Dues Y1140 0.00 0.00 0.00 0.00
10.Unclaimed Deposits (i+i)
Y1150
.00 00 .00 00
(i) Pendina for less than 7 vears Y1160 .00, 00| .00} 00}
(i) Pendina for areater than 7 vears Y1170 [ 00 [ 00
11.Anv other Unclaimed Amount Y1180 .00, 00| .00} 00}
12.Debt Service Account Y1190 0 00 [ 00
13.0thers Y1200 .00, 00| .00} 00}
14. Total Outflows account of OBS items Y1210
to be aiven in Table 4 0.00 0.00 0.00 0.00 36222
A. TOTAL OUTFLOWS (1 to 14) -
Y220 695712.69) 95653188 2002267.76|  1091638.33 90.78 1570553100
A1 Cumulative Outflows 1230 eosrizes|  teszaaast|  arasspas| amseizoss| satezots mm 1267694022 15705531 oo 157053100
B. INFLOWS
1.Cash Y1240 0.00
Y1250 0.00]
3 Batances with Banke (FIFTT o
445530.05 1nna1 28.01
) Current account Y1270 0.00 0 22199.00) zms 00)
(ii) In deposit accounts, and other
Y1280 44553005 ssnszs al
(i) Monev at Call & Short Notice Y1250 0.00
&lnvesiments net of provisions)
i)
Y1300
A TP T DL
helow) 529985.00) 2489 1192 15913468 mm 68
Y1310
323075.00
Securities Y1320 29311642 -nmxg
b) Zero Counon Bonds Y1330 0.00
¢l Bonds Y1340 2995656
dy Y1350 0.00
) Cumulative Redeemable
Preference Shares Y1360 0.00
) Non-Cumulative Redeemable
Preference Shares Y1370 0.00]
a) Others (Please Specifu) Y1380 0.00
(i) Floating rate securities
Y1390 206910.00
Securities Y1400 .00,
b) Zero Coupon Bonds Y1a10 0
c) Bonds Y1420 .00,
) Y1430 0
) Cumulative Redeemable
Preference Y1440 0.00]
) Non-Cumulative Redeemable
Preference Shares Y1450 0.00
a) Others (Please Soecifv) Y1460 206910.00]
(iii) Eauitv Shares Y1470 0.00,
Liv) il Preference Shares Y1480 0.00
(v) In shares of Subsidiaries / Joint
Ventures Y14%0 0.00
Lvi) In shares of Venture Capital Y1500 0.00
(vii) Others Y1510 0.00
5 Advances (Performing) o J—
(i) Bills of exchange and promissory
i & i Y1530 31928.75|
(ii) Term loans
YAED 122396.25| 207905.23] 607072.96] 12359821.86|
(a) Fixed Rate Y1550 115295.00 199604.13] 105382.07 435661.82) 369237.18 981362.44] 192176220 So0e6i839] 206901053 11926695.12]
(b) Floatina Rate Y1560 7101.16) 8301.10]  125601.56] 433126.74|
{0 Corporate oansishart torm V1570 o ol
(a) Fixed Rate Y1580 0.00 0.00
(b) Floatina Rate Y1590 0.00} 0.00]
6:Non-Performing Loans (#ii+ii)
Y1600
00 .00
) Catedorv Y1610 00 [
(i) Doubtful Cateaory Y1620 00 0 140732.65
(iii) Loss Catedorv Y1630 00| .00) [ o000
7.Assots on Lease Y1640 00 152.70 44673.25
8.Fixed assets (excluding assets on Y1650 00 [0 50177.20)
9.Other Assets (i+ii) p— w00 o
() Intangible assets & other non-
cash flow items Y1670 0.00} 0.00]
(ii) Other items (e.g. accrued
income. other staff Y1680 0.00 0.00
10.Statutorv Dues_ Y1690 0.00} 0.00]
11.Unclaimed Deposits (i+i) ) ol -
(i) Pendina for less than 7 vears Y1710 .00} .00,
(i) Pendina for areater than 7 vears Y1720 00| .00}
12.Anv other Unclaimed Amount Y1730 .00} .00,
13.Debt Service lisation Account Y1740 00| .00}
14.Total Inflow account of OBS items. Y1750
(O)(Details to be aiven in Table 4 below) 0.00} :298800.00)
B. TOTAL INFLOWS (B) (Sum of 1 to 14)
Y1760
257647.69)
[BLEEEN L) Y1770 434966.08| 8884.18| 263562.86/ 280059.93] 236152
D. Cumulative mismatch
Y1780
434966.08 391810 1592386, 855949.67] - 2539799.94
PR D YAEED 62.52%) -73.06% -63.49% -24.14% -83.86% 0.00%
F- Cumulative Mismatch as % of Cumulative V1800
Total Outflows 62.52% -15.97% -42.53%) -38.38% 0.00%) 0.00%




Table 4: Statement on Interest Rate Sensitivity (IRS) : Off-Balance Sheet Items (OBS)
8 days to 14 15 days to Over one Overtwo [ Over3months [ "o T T o[ Over3years
Particulars 0 day to 7 days lays to 30131 days (One|month and upto| months and and upto 6 :" '"“"" s "; : earand|  ndupto5 | Over5years | Non-sensitive Total
lays month) 2 months unto 3 months months andupto 1year| upto3years vears
I [ X150 I X160 [ X170 I X180 [ X190 I X200 [ X210 I X220 [ X230 I X240
A Expected Outflows on account of OBS
items
1.Lines of credit committed to other Y1810 0.00 0.00] 0.00 0.00 0.00 0.00 298800.00) 0.00 0.00 0.00 63421.09 362221.09)
2.Letter of Credits (LCs) Y1820 0.00 0.00 0.00 0.00 0.00 0.00 0.00 000 0.00 000 0.00 0.00
3. (Financial & Others) Y1830 0.00] 0.00} 0.00] 0.00} 0.00] 0.00} 0.00] 0.00 0.00, 0.00 0.00, 0.00|
4.Sale and repurchase agreement and
assot sales with recourse, where the Y1840 0.00] 0.00 000 0.00 000 0.00 000 0.00] 0.00) 0.00] 0.00) 0.00|
credit risk remains with the applicable
NBEC
5.Lending of NBFC securities or posting
of securities as collateral by the NBFC- Y1850 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
IFC, including instances where these
arise out of reno stvle

mmitment to provide liquidity
facility for securitization of standard Y1860 0.0 0.00) 0.00) 0.00] 0.00) 0.00 0.00 0.00 0.00 0.00 0.00 0.00
7.Second loss credit enhancement for
securitization of standard asset Y1870 0.00 0.00) 0.00) 0.00] 0.00) 0.00 0.00 0.00 0.00 0.00 0.00 0.00

orovided as third partv.
8.0utflows from Derivative Exposures (i#
ey v P { Y1880 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

@ Frre ETHEE TG Y1890 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(a) Currency Futures Y1900 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(b) Interest Rate Futures Y1910 0.00, 0.00 0.00, 0.00 0.00, 0.00 0.00, 0.00 0.00] 0.00} 0.00] 0.00|
(c) Other Futures Y1920 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)

Securities

) ErEEEEDERERED Y1930 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(a) Currency Options Y1940 0.00 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00|
Purchased / Sold
(b) Interest Rate Ootions Y1950 0.00] 0.00) 0.00] 0.00) 0.00] 0.00) 0.00] 0.00) 0.00] 0.00) 0.00] 0.00|
(c) Other Options Y1960 0.00 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00|

Securities

() Swaps - Currency ({2)*(b)) Y1970 0.00 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00|
(@) Cross Currency Interest Y1980 0.00) 0.00) 0.00) 0.00| 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00) 0.00)
Rate Swaps (Not Involvina
(b) FCY - INR Interest Rate Y1990 0.00] 0.00[ 0.00] 0.00[ 0.00] 0.00[ 0.00] 0.00[ 0.00] 0.00[ 0.00] 0.00|

iv) Swaps - Interest Rate ((a)+(b]

(i) Swaps - Interest Rate ((a)+(0) Y2000 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(a) Single Currency Interest Y2010 0.00| 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00)
Rate Swaps
(b) Basis Swaps Y2020 0.00 0.00[ 0.00 0.00[ 0.00 0.00[ 0.00 0.00[ 0.00 0.00[ 0.00 0.00]

(v) Credit Default Swaps(CDS) Y2030 0.00| 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00)

Purchased

(vi) Swaps - Others (Commodities, Y2040 0.00 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00|

securities etc.)
9.0ther continaent outflows Y2050 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Jrotel Outfiowoneccount of OBS Jtems Y2060 0.00| 0.00 0.00 0.00 0.00 0.00 298800.00) 0.00 0.00 0.00 63421.09) 362221.09|
(00): Sum of (

B. Expected Inflows on account of OBS ltems
1.Credit commitments from other Y2070 0.00 0.00 298800.00) 1154.74] 1154.74| 3464.21 6928.42 20299.45] 14411.85] 8593.44 741424 362221.09)
oendina disbursal
IZB'L‘S‘;;"E " account of Reverse Repos Y2080 0.00) 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00) 0.00|
3.Inflows on account of Bills Y2090 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
4Inflows from Derivative Exposures (i+
T P g Y2100 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
() Futures Contracts ((a)*(b)*(c
@ LCRCRS) Y2110 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(a) Currencv Futures Y2120 0.00 0.00[ 0.00 0.00[ 0.00 0.00] 0.00 0.00[ 0.00 0.00[ 0.00 0.00]
(b) Interest Rate Futures Y2130 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(c) Other Futures Y2140 0.00 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00|
Securities
(DCptiopelcontac=laiRbIa)) Y2150 0.00| 0.00| 0.00} 0.00| 0.00| 0.00| 0.00} 0.00f 0.00] 0.00f 0.00} 0.00|
(a) Currency Options Y2160 0.00| 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00) 0.00 0.00)
Purchased / Sold
(b) Interest Rate Ootions Y2170 0.00] 0.00[ 0.00] 0.00] 0.00] 0.00[ 0.00] 0.00] 0.00] 0.00[ 0.00] 0.00|
(c) Other Options v2180 0.00) 0.00 0.00 0.00 0.00 0.00 000 0.00 0.00 0.00 0.00 0.00
Securities
(i) Swaps - Currency ((a)#(b)
Y2190 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(a) Cross Currency Interest| -y 54, 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Rate Swabs (Not Involvina
b) FCY - INR Interest Rate Y2210 0.00] 0.00) 0.00] 0.00) 0.00] 0.00) 0.00] 0.00) 0.00] 0.00) 0.00] 0.00|
(V) Swaps - Interest Rate ((a)+(b]
(e D Y2220 0.00| 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
(@) Single Currency Interest| y 55, 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Rate Swaps
(b) Basis Swans Y2240 0.00 000 0.00 000 0.00 000 0.00 000 0.00 000 0.00 0.00

(v) Swaps - Others (Commodities, Y2250 0.00 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00| 0.00) 0.00|

securities etc.)

:;’I:’rg:::due"’"" Swaps (CDS) Y2260 0.00) 0.00) 0.00 0.00) 0.00 0.00) 0.00) 0.00) 0.00 0.00) 0.00) 0.00|
5.Other continaent inflows Y2270 0.00 0.00[ 0.00 0.00[ 0.00 0.00[ 0.00 0.00[ 0.00 0.00[ 0.00 0.00]
Total Inflow on account of OBS items
(Ol): Sum of (142+3+4+5) Y2280 0.00| 0.00 298800.00 115474 1154.74| 3464.21 6928.42 20299.45] 14411.85| 8593.44 741424 362221.09)

CaMISMATCH(OECE) Y229 0.00| 0.00 298800.00 115474 1154.74| 346421 -291871.58] 20299.45] 14411.85| 8593.44 -56006.85, 0.00
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