FORM NL-29-DETAIL REGARDING DEBT SECURITIES

Name of the Insurer: ECGC Ltd. (124)

Date: September 30, 2022

Detail Regarding debt securities

(Amount in Rs. Lakhs)

MARKET VALUE Book Value

As at 30th as % of total |(As at 30th as % of total |(As at 30th as % of total |As at 30th as % of total

September 2022 |for this class |September,2021 for this class |September 2022 |[for this class |September ,2021 |(for this class
Break down by credit rating
AAA rated 546727.00 45.21 569371.92 47.98 5,22,950.52 43.48 5,13,007.77 46.21
AA or better 61,434.67 5.08 41531.35 3.50 63,389.31 5.27 40,366.77 3.64
Rated below AA but above A 2,004.86 0.17 2117.55 0.18 2006.64 0.17 2,007.57 0.18
Rated below A but above B 4.61 0.00 2521.92 0.21 9.20 0.00 2,503.47 0.23
Any other (Rating D) - 0.00 0 - 10497.71 0.87 10,997.71 0.99
Centra/State/OAS (Sovereign Sec.) 5,99,045.00 49.54 571093.14 48.13 603935.70 50.21 5,41,318.62 48.76
Total (A) 12,09,216.14 100.00 11,86,635.88 100.00 12,02,789.08 100.00 11,10,201.91 100.00
BREAKDOWN BY
RESIDUALMATURITY
Up to 1 year 57,780.32 4.78 43,249.50 3.64 63,452.50 5.28 48,413.24 4.36
more than 1 year and upto 3years 1,18,037.79 9.76 1,28,404.39 10.82 1,20,211.70 9.99 1,21,669.80 10.96
More than 3years and up to 7years 3,12,655.83 25.86 2,97,047.76 25.03 2,97,752.92 24.76 2,73,633.75 24.65
More than 7 years and up to 10 years 3,23,124.07 26.72 3,65,505.70 30.80 3,14,224.48 26.12 3,26,676.64 29.42
above 10 years 3,97,618.13 32.88 3,52,428.53 29.70 4,07,147.48 33.85 3,39,808.48 30.61
Any other (Please specify)
Total (B) 12,09,216.14 100.00 11,86,635.88 100.00 12,02,789.08 100.00 11,10,201.91 100.00
Breakdown by type of the issuer
a. Central Government 3,14,911.49 26.04 3,31,924.54 27.97 317004.89 26.36 3,13,265.36 28.22
b. State Government 2,77,448.60 22.94 2,32,068.65 19.56 280432.42 23.32 2,21,552.89 19.96
c. Corporate Securities 5,70,634.77 47.19 5,73,678.55 48.34 558738.83 46.45 5,28,749.64 47.63
Any other (Other Approved Securities) 46,221.27 3.82 48,964.14 4.13 46612.94 3.88 46,634.02 4.20
Total (C) 12,09,216.14 100.00 11,86,635.88 100.00 12,02,789.08 100.00 11,10,201.91 100.00
Date of upload : November 11,2022 Version 1.0 https://www.ecgc.

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)"



