PERIODIC DISCLOSURES

Detail regarding debt securities

FORM L-29
Insurer:
Shriram Life Date: 31/12/2016 LIFE FUND
(Rs in Crores)
Detail Regarding debt securities
MARKET VALUE Book Value
o as at31- o as at 31- o
as %0l 1 152015 | as % of as %of | 15 0015 |8 % 0f
As at 31- | total for Of the total for As at 31- | total for of total for
12-2016 | this coviou | this class | 12-2016 | this tevioy | this
class P class P class
s year s year
Break down by credit
rating
AAA rated 111339 | 83.08% | 794.89 80.00% | 1041.95| 82.55% | 795. 49 | 80.01%
AA or better 89.00 7.24% |  84.03 8.46% | 86. 75| 7.44% | 84.08 8.46%
Rated below AA but 61.61 5.16% |  46.23 4.65% | 58. 74| 522% | 46.22| 4.65%
above A
Rated below A but 0.00 0.00% 0.00%
above B
Any other 53.88 452% | 68.43 6.89% 5388 | 4.79% | 68. 43 6.88%
Total 1317. 88 | 100.00% | 993.58 | 100.00% | 1241. 32 | 100.00% | 994. 22 | 100.00%
BREAKDOWN BY
RESIDUALMATURITY
Up to 1 year 22. 85 1.73% | 24. 23 244% | 22.81| 1.84% | 23. 01 2.40%
more than 1 yearand 42. 55 3.23% | 63. 78 6.42% | 41.81| 337% | 63. 86 6.42%
upto 3years
More than 3years and 232. 65| 17.65% | 244. 15 2457% | 222. 96 | 17.96% | 244. 61| 24.60%
up to 7years
More than 7 yearsand | g77 48| 51410 | 291. 78 20.37% | 634. 78| 51.14% | 292. 07 | 29.38%
up to 10 years
More than 10 yearsand | 554 44 | 16730 | 324. 5 32.66% | 203. 48 | 16.39% | 324. 51| 32.64%
up to 15 years
Morethan15yearsand | 15 o4 | 12196 | 4. 16 042% | 14.54| 117% | 4. 15| 0.42%
up to 20 years
Above 20 years 105. 97 8.04% | 40. 98 412% | 100. 94| 813% | 41. 11 4.13%
Total 1317. 88 | 100.00% | 993.58 | 100.00% | 1241. 32 | 100.00% | 994. 22 | 100.00%
Breakdown by type of
the issurer
a. Central Government 514. 27 39.02% | 418. 53 42.12% 481. 14 38.76% | 419. 18 42.16%
b. State Government 313. 75| 23.81% | 153. 11 15.41% | 294. 42 | 23.72% | 153. 28| 15.42%
c.Corporate Securities 489. 86 37.17% | 421. 94 42.47% 465. 76 37.52% | 421. 76 42.42%
Total 1317. 88 | 100.00% | 993.58 | 100.00% | 1241. 32 | 100.00% | 994. 22 | 100.00%

Note

1. 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.

2. The detail of ULIP and Non-ULIP will be given separately.
3. Market value of the securities will be in accordance with the valuation method specified by the Authority under

Accounting/ Investment regulations.




PERIODIC DISCLOSURES

Detail regarding debt securities
FORM L-29

Insurer:
Shriram Life

’ Date: 31/12/2016 PENSION

(Rs in Crores)

Detail Regarding debt securities

MARKET VALUE Book Value
as
as at31- o o )

As at as % of 12-2015 ?;ﬁ f%fr As at ?c?ta/lo foofr ?tzsjl as % of

31-12- total for Of the this 31-12- this 2015 of total for

2016 this class | previous 2016 : this class

class class previou
year
s year

Break down by credit
rating
AAA rated 205.28 73.75% 14514 | 72.49% | 194.45| 73.05% | 145.23 72.50%
AA or better 53.32 19.16% 3155 | 15.76% 51.98 | 19.53% | 31.58 15.77%
5@;32 %e'o"" AA but 0.00 0.00% 1.98|  0.99% 000|  0.00% 1.96 0.98%
5@;‘3‘; ge'o"" A but 0.00 0.00% 0.00 0.00% 0.00 0.00% 0.00 0.00%
Any other 19.75 7.10% 2154 | 10.76% 19.75 7.42% | 2154 10.75%
Total 278.35 |  100.00% 200.21 | 100.00% | 266.18 | 100.00% | 200.31 | 100.00%
BREAKDOWN BY
RESIDUALMATURITY
Up to 1 year 10.16 3.65% 4.80 2.40% 10.13 3.81% 4.67 2.33%
ump‘ige;;‘s;‘ri yearand 25.18 9.05% 19.02 9.50% 2477 9.31% | 19.04 9.51%
uMpOIE g;aer;éyears and 08.63 35.43% 91.73 | 45.82% 9474 | 3559% | 91.84 45.85%
uMpOE tlrg)a;‘e;éears and 138.79 49.86% 7477 | 37.35% | 13151 | 49.41% | 7488 37.38%
uMpOIE ttha)r;e;(:Syears and 0.00 0.00% 4.86 2.43% 0.00 0.00% 4.85 2.42%
uMpOIE tz%a;egfsyears and 0.00 0.00% 0.00| 0.00% 0.00 0.00% 0.00 0.00%
Above 20 years 5.59 2.01% 5.03 2.51% 5.03 1.89% 5.03 2.51%
Total 278.35 | 100.00% 200.21 | 100.00% | 266.18 | 100.00% | 200.31 | 100.00%
Breakdown by type of
the issurer
a. Central Government 76.39 27.44% 7301 | 36.47% 7147 | 26.85% | 73.12 36.50%
b. State Government 51.65 18.56% 20.45 10.21% 48.17 18.10% 20.45 10.21%
c.Corporate Securities 150.31 54.00% 106.75 53.32% 146.54 55.05% | 106.74 53.29%
Total 278.35 | 100.00% 200.21 | 100.00% | 266.18 | 100.00% | 200.31 | 100.00%

Note

1. 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.

2. The detail of ULIP and Non-ULIP will be given separately.
3. Market value of the securities will be in accordance with the valuation method specified by the Authority under
Accounting/ Investment regulations.




PERIODIC DISCLOSURES

Detail regarding debt securities

FORM L-29

Insurer:
Shriram Life

’ Date:

31/12/2016

(Rs in Crores)

ULIP

Detail Regarding debt securities

MARKET VALUE Book Value
as at31- as at31-
Asat | as % of 12-2015 | as % of as %of | 15 5915 | @S %of
total for | As at 31- | total for total for
31-12- total for Of the . . Of .
. . this 12-2016 this . this
2016 this class | previous previou
class class class
year s year

Break down by credit
rating
AAA rated 244.47 70.40% 295.38 | 70.43% 231.82 | 69.53% | 293.26| 70.32%
AA or better 43.44 12.51% 48.29 | 11.51% 4254 | 12.76% 48.01 | 11.51%
Rated below AA but
bove A 8.72 2.51% 1190 | 2:84% 8.43 | 2.53% 11.94 2.86%
Eggﬁg ge'o"" A but 0.00 0.00% 0.00 | 0.00% 0.00| 0.00% 0.00 0.00%
Any other 50.62 14.58% 63.83 | 15.22% 50.62 | 15.18% 63.83 | 15.31%
Total 347.25 |  100.00% 419.39 | 100.00% 333.41 | 100.00% | 417.04 | 100.00%
BREAKDOWN BY
RESIDUALMATURITY
Up to 1 year 47.18 13.59% 49.15 | 11.86% 47.09 | 14.12% 48.06 | 11.52%
ump‘:ge;;]:;ri yearand 35.22 10.14% 43.18 | 10.42% 34.93 | 10.48% 42.99 |  10.31%
uMp°[§ ;r;ae;éyears and 130.25 37.51% 186.65 | 45.04% 125.94 | 37.77% | 184.97 | 44.35%
uMp°[§ tlrg)a;e;ﬁears and 58.83 16.94% 53.27 | 12.86% 55.00 | 16.50% 5791 | 13.89%
u“"p"[g tlga;‘eg?syears and | 1944 5.60% 3121 | 7.53% 1821 | 546% | 3086 |  7.40%
uMp°[§ ;%a;egfsyears and 0.00 0.00% 0.00| 0.00% 0.00| 0.00% 0.00 0.00%
Above 20 years 56.33 16.22% 50.93 | 12.29% 52.24 | 15.67% 52.24 12.53%
Total 347.25 |  100.00% 414.39 | 100.00% 333.41 | 100.00% | 417.04 | 100.00%
Breakdown by type of
the issurer
a. Central Government | 134.37 38.70% 130.17 | 31.04% 126.05 | 37.81% | 131.31| 31.49%
b. State Government 10.65 3.07% 9.46 2.26% 9.92 2.98% 9.46 2.27%
c.Corporate Securities | 202.23 58.24% 279.76 | 66.71% 197.44 | 59.22% | 27627 | 66.25%
Total 347.25 |  100.00% 419.39 | 100.00% 333.41 | 100.00% | 417.04 | 100.00%

Note

1. 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.

2. The detail of ULIP and Non-ULIP will be given separately.
3. Market value of the securities will be in accordance with the valuation method specified by the Authority under
Accounting/ Investment regulations.




