FORM NL-29-DETAIL REGARDING DEBT SECURITIES

Name of the Insurer: ECGC Ltd. (124)

Date: March 31

, 2023

Detail Regarding debt securities

(Amount in Rs. Lakhs)

MARKET VALUE Book Value
As at 31st March, |as % of total |As at 31st March, as % of total |As at 31st March, |as % of total |As at 31st March, |as % of total
2023 for this class 2022 for this class 2023 for this class 2022 for this class

Break down by credit rating
AAA rated 548788.49 44.16 533611.9154 44.67 530,014.21 42.78 488,560.73 42.68
AA or better 66,782.37 5.37 57046.1085 4.78 68,770.64 5.55 56,746.35 4.96
Rated below AA but above A 2,008.87 0.16 2091.168 0.18 2006.18 0.16 2,007.11 0.18
Rated below A but above B 4.86 0.00 0 - 9.20 0.00 - 0.00
Any other (Rating D) - 0.00 0 - 10497.71 0.85 10,506.90 0.92
Centra/State/OAS (Sovereign Sec.) 625,176.58 50.31 601797.5995 50.38 627689.67 50.66 586,779.80 51.27
Total (A) 1,242,761.17 100.00 1,194,546.79 100.00 1,238,987.61 100.00 1,144,600.89 100.00
BREAKDOWN BY RESIDUALMATURITY
Up to 1 year 61,329.23 4.93 76,029.59 6.36 66,450.84 5.36 80,221.93 7.01
more than 1 year and upto 3years 132,890.07 10.69 118,442.64 9.92 134,228.11 10.83 116,122.84 10.15
More than 3years and up to 7years 353,614.18 28.45 322,645.97 27.01 339,551.07 27.41 294,006.57 25.69
More than 7 years and up to 10 years 292,511.57 23.54 324,808.37 27.19 287,441.34 23.20 303,785.19 26.54
above 10 years 402,416.12 32.38 352,620.22 29.52 411,316.25 33.20 350,464.36 30.62
Any other (Please specify)
Total (B) 1,242,761.17 100.00 1,194,546.79 100.00 1,238,987.61 100.00 1,144,600.89 100.00
Breakdown by type of the issuer
a. Central Government 333,825.09 26.86 327,157.93 27.39 332690.44 26.85 318,818.83 27.85
b. State Government 284,695.16 22.91 267,687.44 22.41 288501.82 23.29 261,461.58 22.84
c. Corporate Securities 568,258.36 45.73 551,702.31 46.19 561496.30 45.32 517,696.97 45.23
Any other (Other Approved Securities) 55,982.56 4.50 47,999.12 4.02 56299.05 4.54 46,623.51 4.07
Total (C) 1,242,761.17 100.00 1,194,546.79 100.00 1,238,987.61 100.00 1,144,600.89 100.00
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Note

(a). 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.

(b). Market value of the securities will be in accordance with the valuation method specified by the Authority under Accounting/ Investment regulations.
(c). Total A, B and C should match with each other and with debt securities reported under NL-12 and 12A (Investments). Other Debt Securities to be reported separately under the

prescribed categories under line item "Any other (Please specify)"



