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DNBS4BIRS - Statem:

t of Interest Rate Sensitivity (IRS)

All Monetary Items present in this return shall be reported in X Lakhs Only

Table 3: Statement of Interest Rate Sensitivity (IRS)

oo | 0cay to7 days Sdaystoladays | 1592V5t030/31days [ Overonemonthand | Overtwo months and [Over 3 months and upto| Over 6 months and upto| Over 1 year and upto 3 [ Over 3 years and upto 5 | Over's years Non-sensitive Total
articulars (One month) upto 2 months upto 3 months 6 months 1year vears vears
| X010 X020 | X030 X040 X050 | X060 | X070 | X080 X090 | X100 | X110 | X120
A. Liabilities (OUTFLOW) [ [ [ [ [ [ [
1.Capital (itiitiii+iv) Y010 0.0} 79,3
(i) Equity Y020 79,307.00;
i) Perpetual preference shares Y030 0.00;
(iii) Non-perpetual preference shares Y040 0.00
(iv) Others (Please furnish, if any) Y050 X 0.00
2.Reserves & surplus (i+iitiiitivtv+vi i) Y060 000 1,271,289.00
(i) Share Premium Account Y070 0.00 322,313.00,
) General Reserves Y080 0.00 0.00
i) Statutory/Special Reserve (Section 45-IC reserve to be shown separately | o
below item no.(vii)) 0.00
(iv) Reserves under Sec 45-IC of RBI Act 1934 Y100 212,996.00,
(v) Capital ion Reserve Y110 0.00
(vi) Debenture Reserve Y120 0.00;
(vii) Other Capital Reserves Y130 0.00
(viii) Other Revenue Reserves Y140 0.00;
(ix) Fluctuation Reserves/ Reserves Y150
(x) ion Reserves Y160
viii.1 Revl. Reserves - Property Y170
viii.2 Revl. Reserves - Financial Assets 180
(xi) Share Money Pending Allotment Y190
Others (Please mention) ¥200 0!
(xiii) Balance of profit and loss account ¥210 735,980,
3.Gifts, grants, donations & ¥220 0.00
4.Bonds & Notes (a+bc) ¥230 000
a) Fixed rate plain vanilla including zero coupons ¥240 0.00
b) with embedded options Y250 0.00
) Floating rate i Y260 0.00
5.Deposits ¥270
(i) Term Deposits/ Fixed Deposits from public Y280
(2) Fixed rate ¥290
(b)Floating rate Y300 0
6. (ititiii: Y310 7,034,488.00}
i) Bank i ¥320 3,154,290.00,
a) Bank in the nature of Term money Y330
1. Fixed rate Y340
1I. Floating rate Y350
b) Bank in the nature of WCDL Y360
1. Fixed rate Y370
Il. Floating rate ¥380
<) Bank in the nature of Cash Credits (CC) Y390
1. Fixed rate Y400
1I. Floating rate ¥410
d) Bank in the nature of Letter of Credits(LCs) ¥420
1. Fixed rate 430
Il. Floating rate va40
e) Bank in the nature of ECBs Y450
1. Fixed rate Y460
1I. Floating rate Y470
i) Inter Corporate Debts (other than related parties) Y480
1. Fixed rate Y490
II. Floating rate Y500
(iii) Loan from Related Parties (including ICDs) Y510
1. Fixed rate Y520
1I. Floating rate Y530
(iv) Corporate Debts Y540 .
1. Fixed rate Y550 0,00, 0.00 0.00 0.00
II. Floating rate Y560 0,00, 0.00 0.00 0.00
(v) Commercial Papers Y570 17,500.00 000 000 000
Of which; (a) by Mutual Funds Y580 0,00, 0.00 0.00 0.00
(b) by Banks Y590 17,500.00 0.00 0.00 0.00
(0 ibed by NBFCs Y600 0,00, 0.00 0.00 0.00 0.00
(d) ibed by Insurance Compani 610 0.00 0.00 0.00 0.00 0.00
(e) ibed by Pension Funds Y620 0.00 0.00 0.00 0.00 0.00
(f) ibed by Retail Investors 630 0.00 0.00 0.00 0.00 0.00
(g) Others (Please specify) Y640 0,00, 0.00 X 2,500.00 0.00 0.00
(vi) Non - Convertible (NCDs) (A+B) 650 0,00, 000 90,300.00; 450,500.00 2,117,150.00, 219,918.00,
A. Fixed rate Y660 0,00, 0.0} 21,00 120, 2,117, 219,918.00}
Of which; (a) by Mutual Funds Y670 0.00 0.00 13,500.00 720.00; 19,000.00 95,100.00; 561,010.00; 5,000.00
(b) ibed by Banks Y680 0.00 0.00 0.00 0.00 21,000.00; 130,000.00; 399,500.00; 25,900.00,
(c) ibed by NBFCs Y690 0.00 0.00 0.00 0.00 0.00 15,000.00 0.00 0.00
(d) ibed by Insurance Companie: Y700 0.00 0.00 3,760.00 6,100.00 5,000.00 27,000.00; 223,700.00, 85,818.00,
(e) ibed by Pension Funds ¥710 0.00 0.00 390.00; 940.00; 1,000.00; 226,333.00; 47,600.00.
(f) ibed by Retail Investors Y720 0.00 0.00 550.00 11,860.00 300.00; 16,709.00 12.00
(g) Others (Please specify) Y730 0.00 0.00 2,800.00 75,180.00; 73,700.00; 689,898.00! 55,588.00.
B. Floating rate Y740 0,00, 40,00 0.0} 0,00}
Of which; (a) by Mutual Funds Y750 0.00 0.00 69,300.00;
(b) ibed by Banks Y760 0.00 0.00 0.00
(c) ibed by NBFCs Y770 0.00 0.00 0.00
(d) ibed by Insurance Companie: Y780 0.00 0.00 0.00
te) ibed by Pension Funds Y790 0.00 0.00 0.00




(H ibed by Retail Investors ¥800 0.00/ 0.00/ 0.00/ 0.00/ 0.00/ 0.00/ 0.00/ 0.00/ 0.00/ 0.00/ 0.00]
(g) Others (Please specify) ¥810 0.00 0.00 0.00 0.00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
(vii) Convertible (A+B) ¥820 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 v830 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Of which; (a) ibed by Mutual Funds ¥840 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00,
(b) ibed by Banks ¥850 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
(c) ibed by NBFCs Y860 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
(d) ibed by Insurance Companie: Y870 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
(e) ibed by Pension Funds ¥880 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00,
(f) ibed by Retail Investors v890 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
(g) Others (Please specify) Y900 0.00 0.00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
B. Floating rate ¥910 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
Of which; (a) ibed by Mutual Funds ¥920 0,00 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00; 0.00,
(b) ibed by Banks ¥930 0,00 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
(c) ibed by NBFCs Y940 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
(d) ibed by Insurance Companie: Y950 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
(e) ibed by Pension Funds Y960 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00,
(f) ibed by Retail Investors ¥970 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
(g) Others (Please specify) ¥980 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
(vili) inate Debt ¥990 0.00] 0.00] 8,000,00/ 0.00] 0.00] 20,000,001 30,000,00/ 39,000,001 88,000,001 140,000,00] 0.00]
(ix) Perpetual Debt Y1000 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 30,000,00; 70,000,00; 0.00,
(x) ings From Central / state Y1010 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
(i) ings From Public Sector L ngs (PSUs) Y1020 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
(xii) Other i Y1030 0.00 0.00] 1,138.00 1,104.00 1,055.00 3,217.00/ 0.00] 0.00] 0.00] 0.00] 0
7.Current Liabilities & Provisions (i+ii+iii+iv+v+visvilsvili) Y1040 114,644.00! 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 709,190.00 823,834.00
(i) Sundry creditors Y1050 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 44,716.00 44,716.00
(ii) Expenses payable Y1060 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 38,859.00| 38,859.00!
Y1070 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) Interest pavable on deposits and Y1080 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 186,727.00, 186,727.00;
(v) Provisions for Standard Assets Y1090 0,00 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 230,238,00 230,238.00
(vi) Provisions for NPAs Y1100 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 129,271,00] 129,271,00!
(vii) Provisions for Investment Portfolio (NPI) Y1110 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) Other Provisions (Please Specifv) Y1120 114,644.00! 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 79,379.00] 194,023.00;
8.Repos / Bills 1130 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00] 00
9.Statutory Dues Y1140 0.00 0.00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 8,815.00) 8,815.00)
laimed Deposits (i+i Y1150 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0.00] 0.00
(i) Pending for less than 7 vears Y1160 0,00 0.00; 0.00; 0.00; 0.00; 0.00, 0.00, 0.00, 0.00, 0.00; 0.00, 0,00
(ii) Pending for greater than 7 years 1170 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00] 0,00
11.Any other Unclaimed Amount Y1180 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 4,00 4,00
12.Debt Service Realisation Account Y1190 0,00 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0,00
13.0thers Y1200 0,00 0,00 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 36,538.00) 36,538.00,
1. Total Outflows account of OBS items (00)(Details to be given in Table 4 below) [ .
41,389.00 0.00, 2,334.00] 83,366.00! 150,000.00! 0.00, 207,950.00 0.00, 51,156.00| 536,695.00
A. TOTAL OUTFLOWS (1 to 14) ¥1220 453,783.00 263,527.00 705,003,00 528,603,00 267,537,00 576,972,00 2,684,328.001 342,918,00 3 2,156,299.00! i 0
AL Cumulative Outflows ¥1230 453,783.00 717,310.00 2,874,313.00, 3,402,916.00; 3,670,453.00; 4,247,425.00 6,931,753.00; 7,274,671.00; 7,634,6 9,790,970.00 9,790,970.00
B. INFLOWS
1. cash 1240 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 2,446,00) 2,446,00]
2. Remil in transit 1250 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.Balances with Banks (i) Y1260 0,00 4,590,00, 2,587.00, 1,00, 81,00 83,00 47,00 0,00 0,00 0,00 20,593.00] 27,982.00,
(i) Current account 1270 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 20,593.00! 20,593.00!
i) In deposit accounts, and other 1280 0.00] 4,590,00] 2,587.00] 1,00 81,00 83,00 47,00 0.00] 0.00] 0.00] 0.00] 7,389.00)
(iii) Money at Call & Short Notice ¥1290 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. (netof ( V1300
(Under various categories as detailed below) 0.00 0.00 0.00 0.00 0.00 0.00 0.00 3,733.00; 230,00 0.00
(i) Fixed Income Securities Y1310 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
a)G Securities ¥1320 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00; 0.00; 0.00] 0.00]
b) Zero Coupon Bonds Y1330 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00,
¢ Bonds 1340 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
d) Y1350 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
e) Cum Preference Shares Y1360 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
f) Non-Cumulativ e Shares Y1370 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00, X
£) Others (Please Specify) 1380 0.00 0.00 0.00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00] 0,00
(ii) Floating rate securities Y1390 0,00 0,00 0,00 0,00 0,00 0,00 0,00 3,733.00] 0,00 0,00 3,733.00]
a)G Securities Y1400 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00; 0.00] 0.00] 0,00
b) Zero Coupon Bonds Y1410 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00, 0,00
¢ Bonds ¥1420 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00] 0,00
d) Y1430 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0,00
e) Cumulative Preference Shares Y1440 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0,00
f) Non-Cumulativ e Shares Y1450 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00, 0,00
£) Others (Please Specify) Y1460 0,00 0,00 0,00 0.00; 0.00; 0.00; 0.00; 3,733.00; 0.00; 0.00] 3,733.00,
(iii) Equity Shares Y1470 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 230,00 0.00] 230,00
(iv) Convertible Preference Shares Y1480 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0,00
(v) In shares of Subsidiaries / Joint Ventures Y1490 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00, 0,00
(vi) In shares of Venture Capital Funds Y1500 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00] 0,00
(vii) Others Y1510 43,014.00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 43,014.00
5.Ad (Performing) Y1520 201,623,00 23,614.00] 55,000,00/ 2,177,820,001 264,660.00 748,281,00 1,247,605.00] 3,003,674.00] 746,416,00 150,501,00] 0,00 8,619,194,00
(i) Bills of exchange and promissory notes di & Y1530 0.00 0.00 0.00, 0.00, 0.00, 0.00/ 0.00, 0.00, 0.00, 0.00/ 0,00
(ii) Term loans Y1540 201,623,00 23,614.00! 2,177,820,00! 264,660.00 748,281,00 1,247,605.00! 3,003,674.00! 746,416,00 150,501,00! 0,00 8,619,194,00
(a) Fixed Rate Y1550 194,731,00/ 22,498.00, 54,062,00, 267,900.00 264,660.00 748,281,00 1,247,605.00 3,003,674.00) 746,416.00 150,501,00/ 0.00]
(b) Floating Rate Y1560 6,892.00/ 1,116.00 938,00 1,909,920,001 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
(iii) Corporate term loans Y1570 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 Y1580 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]
(b) Floating Rate Y1590 0.00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]
6.Non-Performing Loans (i Y1600 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 130,817.00] 54,445.00] 0,00 8
(i) Sub-standard Category Y1610 0,00 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 0.00, 130,817.00; 0.00, 0.00, 130,817.00;
(ii) Doubtful Category Y1620 0,00 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 54,445.00! 0.00] 54,445.00!
(iii) Loss Category Y1630 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0,00
7.Assets on Lease Y1640 0,00 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0,00
8.Fixed assets (excluding assets on lease) Y1650 0.00 0.00 0.00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 14,48.00 14,948.00,
9.0ther Assets (i+il) Y1660 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 199,278.00! 199,278.00!
(i Intangible assets & other non-cash flow items Y1670 0,00 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 1,913.00 1,913.00
(ii) Other items (e.g. accrued income, other receivables, staff loans, etc.) 1680 0,00 0,00 0,00 0,00 0,00 0.00] 0.00] 0.00] 0.00] 0.00] 197,365.00) 197,365.00,
10.Statutory Dues Y1690 0,00 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00]




11.Unclaimed Deposits (i+ii) Y1700 0,00 0,00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 0,00 0.00
(i) Pending for less than 7 years 1710 0,00 0,00 0.00 0.00 0.00 000, 000, 000, 000 000 0,00
(ii) Pending for greater than 7 vears Y1720 0,00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 0,00 0.00
12.Any other Unclaimed Amount 1730 0,00 0.00 0.00 0.00 000 000 000 000 000 000 0,00
13.Debt Service Realisation Account Y1740 0,00 0,00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 000 0.00
14.Total Inflow account of OBS items (OI)(Details to be given in Table 4 below) Y1750 236,200.00; 0.00; 41,389.00 0.00; 0.00; 0.00; 207,950.00; 0.00; 0.00; 51,156.00} 536,695.00!
B. TOTAL INFLOWS (B) (Sum of 1 to 14) Y1760 6: 57,587.00; 2,219,210.00 264,741.00 748,364.00 880,966.00 205,176.00 288,421,00 9,790,970.00
C. Mismatch (B - A) 1770 185,242.00! -1,394,413.00 1,514,207.00, I 480,827.00 670,680.00 527,206.00 538,048.00 ~154,824,00 -1,867,878.00, 0,00
i Y1780 -1,444,494.00 69,713.00] -194,149.00 286,678.00 957,358.00 1,484,654.00/ 2,022,702.00/ 1,867,878.00/ 0.00 0,00
1790 -96.03% 214.78% -49.92% 179.72% 116.24% 19.64%! 156.90% ~43.01% -86.62% 0.00%
F. Cumulative Mismatch as % of Cumulative Total Outflows Y1800 -66.59% 2.43%| 571 7.81% 2254% 21.02% 27.80% 214 0.0 0.00%
Table 4: Statement on Interest Rate Sensitivity (IRS) : Off-Balance Sheet Items (OBS)
15 days to 30/31 days | Overonemonthand | Over two months and |Over 3 months and upto| Over 6 months and upto| Over 1 year and upto 3 | Over 3 years and upto 5
Particulars 0dayto7 days 8 days to 14 days (One month) upto 2 months upto 3 months 6 months i 1year i v?ears " i years i Over S years Non-sensitive Total
X130 | X140 X150 X160 X170 X180 | X190 | X200 | X210 | X220 X230 X240
A. Expected Outflows on account of OBS items
1.Lines of credit itted to other insti 1810 41,389.00 0,00 0,00 0,00 0.00 0.00 000, 000, 000, 000, 000 41,389.00
2.Letter of Credits (LCs) Y1820 0.00 0.00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
(Financial & Others) 1830 000 0,00 0,00 0.00 0.00 0.00 000 000 000 000 000 0,00
4.5ale and repurchase agreement and asset sales with recourse, where the credit |\ .,
risk remains with the applicable NBFC. 000 0.00 0.00 0.00 0.00 000, 000, 000, 000, 000, 000 0.00
5.Lending of NBFC securities or posting of securities as collateral by the NBFCAFC, [ o
including instances where these arise out of repo style i 000 000 000 000 0.00 0.00 000 000 000 000 000 0.00
6.Commitment to provide liquidity facility for securitization of standard asset V1860
i 0.00 0.00 0.00 0.00 000 000, 000, 000, 000 000 000 0.00
7.5econd loss credit for securitization of standard asset V1870
provided as third party 000 0.00 0.00 0.00 0.00 000 000 000 000 000 000
8.0utflows from Derivative Exposures (i il + i + iv + v + vi) Y1880 0.00 0.00 0.00 0,00 0,00 0,00 0,00 207,950,00 0,00 0,00 51,156.00,
i) Futures Contracts ((a)+(b)+{c)) 1890 0,00 0,00 0.00, 0.00, 0.00, 0,00 0,00 0,00 0,00 0,00 0,00 000
(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 ¥1910 0.00 0.00 0.00 0.00 000 000 000 000 000 000 000 0,00
(c) Other Futures (Commodities, Securities etc.) 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
(ii) Options Contracts ((a)+(b)+(c)) 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 Purchased / Sold 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
(b) Interest Rate Options Y1950 0.00 0.00 0.00 0.00 000 000 000 000 000 000 000 0,00
(<) Other Options (Commaodities, Securities etc.) 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
(iii) Swaps - Currency ((a)+(b)) Y1970 0.00! 0.00! 0.00! 0.00! 0.00! 0.00! 0.00! 207,950.00; 0.00, 0.00, 51,156.00! 259,106.00;
(a) Cross Currency Interest Rate Swaps (Not Involving Rupee) 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
(b) FCY - INR Interest Rate Swaps Y1990 0.00 0.00 0.00 0.00 0.00 0.00 0,00 207,950.00 000 0,00 51,156.00! 259,106.00
(iv) Swaps - Interest Rate ((a)+{b)) ¥2000 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 Rate Swaps ¥2010 0,00 0,00 0,00 0.00 0.00 0.00 000, 000, 000, 000, 000 0,00
(b) Basis Swaps ¥2020 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) Purchased ¥2030 0.00 0.00 0.00 0.00 000 000 000 000 000 000 000 0,00
(vi) Swaps - Others (Commodities, securities etc.) Y2040 0,00 0.00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 000 0.00
9.0ther contingent outflows Y2050 0.00 0.00 0.00 2,834.00 83,366.00; 150,000.00! 0,00 0,00 0,00 0,00 000 236,200,00
Total Outflow on account of OBS items (O0) : Sum of (1+2+3+4+5+6+7+8+9) Y2060 41,389.00 0.00 0.00 2,834.00] 83,366.00 150,000.00; 0.00 207,950.00 0.00 0.00 51,156.00; 536,695.00
B. Expected Inflows on account of OBS Items
1.Credit i from other institutions pending disbursal Y2070 0,00 0,00 0,00 41,389.00, 0,00 0,00 0,00 0,00 0,00 0,00 0,00 41,389.00
2.Inflows on account of Reverse Repos (Buy /Sell) ¥2080 0,00 0,00 0,00 0.00 0.00 0.00 000, 000, 000, 000, 000 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
4.Inflows from Derivative Exposures (i+ i + i+ iv + v + vi) ¥2100 0,00 0,00 0,00 0.00, 0.00, 0.00, 0,00 207,950,00 0,00 0,00 51,156.00! 259,106.00
(i) Futures Contracts ((a)+{b)+(c)) 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) Currency Futures ¥2120 0.00 0.00 0.00 0.00 000, 000, 000, 000, 000, 000, 000 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 (Commodities, Securities etc.) ¥2140 0.00 0.00 0.00 0.00 0.00 0.00 0,00 0,00 0,00 000 000 0,00
(ii) Options Contracts ((al+(b+(c)) Y2150 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 Purchased / Sold ¥2160 0,00 0,00 0,00 0.00 0.00 000, 000, 000, 000, 000, 000
(b) Interest Rate Options ¥2170 0.00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 0,00 0,00
(<) Other Options (Commodities, Securities etc.) ¥2180 0.00 0.00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 000
(iii) Swaps - Currency ((a)+(b)) Y2190 0,00 0,00 0.00 0.00 0.00 0,00 0,00 207,950,00 0,00 0,00 51,156.00,
(a) Cross Currency Interest Rate Swaps (Not Involving Rupee) ¥2200 0,00 0,00 0,00 0.00 0.00 000, 000, 000, 000, 000, 000
(b) FCY - INR Interest Rate Swaps ¥2210 0.00 0.00 0.00 0.00 0,00 0,00 0,00 207,950.00 0,00 0,00 51,156.00]
(iv) Swaps - Interest Rate ((a)+(b)) Y2220 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00. 0.00. 0.00. 0.00!
(2) Single Currency Interest Rate Swaps ¥2230 0.00 0.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 0,00 000 0.00
(b) Basis Swaps ¥2240 0,00 0,00 0.00 0.00 0.00 000, 000, 000, 000, 000, 000 0,00
(v) Swaps - Others (Commodities, securities etc.) 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
(vi) Credit Default Swaps (CDS) Purchased Y2260 0.00 0.00 0.00 0.00 000 000 000 000 000 000 000 0,00
5.0ther contingent inflows ¥2270 236,200.00 0.00 0.00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 0,00 236,200.00
Total Inflow on account of OBS items (OI) : Sum of (1+2+3+4+5) ¥2280 236,200,00 0,00 0,00 41,389.00, 0.00, 0,00 0,00 207,950,00 0,00 0,00 51,156.00, 536,695.00
C. MISMATCH(01-00) ¥2290 194,811.00 0.00, 0.00, -83,366.00 -150,000,00, 0.00 0.00 0.00 0.00 0.00 0.00
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