FORM L-29

PERIODIC DISCLOSURES

Detail Regarding Debt Securities FUND :LINKED Rs in Crores
MARKET VALUE BOOK VALUE

As at 30.09.2014 | as % of total | As at 30.09.2013 | as % of total | As at 30.09.2014" | as % of total | As at 30.09.2013 [ as % of total
Breakdown by Credit Rating
Sovereign 12,467.80 57.31 12,628.10 54.40 12,661.47 57.92 13,090.31 54.93
AAA rated 6,064.18 27.87 6,442.25 27.75 5,894.44 26.96 6,499.14 27.27
AA or better 1,956.36 8.99 2,452.06 10.56 1,945.22 8.90 2,452.08 10.29
Rated below AA but above A 1,192.73 5.48 1,507.84 6.50 1,192.56 5.46 1,596.08 6.70
Rated below A but above B 11.83 0.06 14.45 0.06 11.90 0.05 14.90 0.06
Any Other 63.59 0.29 169.43 0.73 155.14 0.71 178.68 0.75
Rating-wise Total 21,756.48 100.00 23,214.12 100.00 21,860.72 100.00 23,831.18 100.00
Breakdown by Residual Maturity
Upto 1 Year 3,084.12 14.18 2,621.40 11.29 3,125.31 14.30 2,604.37 10.93
More than 1 year and Upto 3 Years 5,855.19 26.91 4,559.46 19.64 5,733.89 26.23 4,603.02 19.31
More than 3 years and Upto 7 Years 8,698.65 39.98 10,891.69 46.92 8,855.74 40.51 11,254 .41 47.23
More than 7 years and Upto 10 Years 2,858.47 13.14 3,498.32 15.07 2,862.73 13.09 3,636.87 15.26
More than 10 years and Upto 15 Years 1,260.04 5.79 1,643.26 7.08 1,283.05 5.87 1,732.52 7.27
More than 15 years and Upto 20 Years 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Above 20 years 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Maturity-wise Total 21,756.48 100.00 23,214.12 100.00 21,860.72 100.00 23,831.18 100.00
Breakdown by type of issuer
a. Central Government 6,302.29 28.97 6,843.44 29.53 6,391.74 29.24 7,071.81 29.68
b. State Government 6,165.51 28.34 5,784.66 24.96 6,269.73 28.68 6,018.50 25.25
c. Corporate Securities 9,288.68 42.69 10,544.44 45.51 9,199.25 42.08 10,740.87 45.07
Issuer-wise Total 21,756.48 100.00 23,172.54 100.00 21,860.72 100.00 23,831.18 100.00




