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October 17, 2022

To,

General Manager

Listing Compliance Department,
BSE Limited,

P.J. Towers, Dalal Street,
Mumbai — 400 001.

Dear Sir/Madam,

Sub: Submission of Assets Liability Management (ALM) Statement for the month and quarter ended
September 30, 2022.

Pursuant to Chapter XVII of Securities and Exchange Board of India (SEBI) Circular dated August 10, 2021, with
respect to “Operational Circular for issue and listing of Non-Convertible Securities, Securitised Debt Instruments,
Security Receipts, Municipal Debt Securities and Commercial Paper”, please find enclosed the Assets Liability
Management Statement of the Company for the month and quarter ended on September 30, 2022.

You are requested to take the same on record.

For IIFL Wealth Prime Limited

(Formerly known as IIFL Wealth Finance Limited)
AMIT Z\QAtal¥5\ened
BHAND ey,

120221017
ARI 18:47:55 +05'30"

Amit Bhandari
Company Secretary & Compliance Officer

IIFL WEALTH PRIME LIMITED
(Formerly known as IIFL Wealth Finance Limited)

Corporate & Registered Office:
6t Floor, IIFL Centre, Kamala City, Senapati Bapat Marg,

Lower Parel (W), Mumbai — 400 013
Tel: (91-22) 4876 5600 | Fax: (91-22) 4646 5606

Email ID: nbfc-compliance@iiflw.com | www.iiflwealthprime.com CIN: U65990MH1994PLC080646

(IFL Wealth Group) AMFI-Registered Mutual Fund Distributor
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ﬁ Filing Information

Filing Information

Information

Return Name

DNBSO4A- Short Term
Dynamic Liquidity (STDL) :
Quarterly

Return Code

DNBS4A

Name of reporting institution

IIFL WEALTH FINANCE
LIMITED (formerly
Chephis Capital Markets
Ltd)

Bank / Fl code MUMO02120
Institution Type NBFC
Reporting frequency Quarterly
Reporting start date 01-07-2022
Reporting end date 30-09-2022
Reporting currency INR
Reporting scale Lakhs
Taxonomy version 1.0.0

Tool name RBI iFile
Tool version 1.0.0
Report status Un-Audited

Date of Audit

General remarks

Scoping Question

X010

updated on website

Whether NBFC Profile has been

Yes

Category Of NBFC

Non-Deposit taking Non-
Systemically Important
NBFC

Classification of NBFC

(i) NBFC - Investment
and Credit Company
(NBFC-ICC) (Loan
Company (LC) /Asset
Finance Company (AFC) /
Investment Company

(19)




ﬁ AuthorisedSignatory - Authorised Signatory

Table 1: Authorised Signatory

Particulars alue
X010
Name of the Person Filing the Return Y010 [Amit Bhandari
Designation Y020 |[Company Secretary
Office No. (with STD Code) Y030 02248765712
Mobile No. Y040 (7304507944
Email Id Y050 amit.bhandari@iiflw.co
m

Date Y060 (14-10-2022
Place Y070 |Mumbai

1. All values must be reported in Rs lakh.

2. Enter all dates in dd-mm-yyyy format.

3. Please ensure that the financial information furnished in the various sheets
of this return are correct and reflecting the true picture of the business
operations of the NBFC, if found otherwise, the concerned NBFC would be
liable for penal action under the provisions of RBI Act.




tatement of short-term Dynamic Liquidity

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

[Table 2: short-term |
O [ Odayto7Days | 8daystolddays | 15daysto30/31days | 1monthto3months | 3 to 6 months [ Total |
| X010 | X020 | X030 | X040 X050 | X060
A. OUTFLOWS [
1. Increase in loans & Advances Y010 000 357.71 5094.81
Term Loans ¥020 0.00 357.71 5094.81
) Working Capital (WC) Y030 0.00 000 000
Micro Retail Loans of MFIs Y040 0.00 000 000
(iv) Others, if any Y050 0.00 000 000
2. Netincrease in i Y060 000 000 000
(i) Equity Shares Y070 0.00 000 000
) Convertible Preference Shares Y080 0.00 000 000
/ Perpetual Preference Shares ¥090 0.00 000 000
iv) Shares of Subsidiari Y100 0.00 000 000
(v) In shares of Joint Ventures v110 0.00 000 000
(vi) Bonds ¥120 0.00 000 000
¥130 0.00 000 000
d securities Y140 0.00 000 000
ix) In Open ended Mutual Funds Y150 0.00 000 000
(x) Others (Please Specify) Y160 0.00 000 000
3. Net decrease in public deposits, ICDs ¥170 0.00 000 000
4. Net decrease in borrowings from various sources/net increase in 180
market lending 3,050.00 9 43,500.00
5. Security Finance Transactions (As per Residual Maturity of V90
i 000 000 000
2) Repo (As per residual maturity) ¥200 0.00 000
b) Reverse Repo (As per residual maturity) ¥210 0.00 000
€) CBLO (As per residual maturity) ¥220 0.00 000
d) Others (Please Specify) ¥230 0.00 000
6. Other outflows ¥240 745.16 1,905 6,789.00
7. Total Outflow on account of OBS items (00)(Details to be given in v250
below table ) 000 000 000
TOTAL OUTFLOWS (A) (1+243+4+546+7) ¥260 3,795.16} 28 50,646.71 1,22,638.77
B. INFLOWS
1. Net cash position ¥270 000 000 11,93
¥280 0.00 000,
(i) Equity Paid-Up Capital ¥290 000 000
) C ily Convertible Preference Shares Y300 0.00 000
i) Other Preference Shares ¥310 0.00 000
3. Reserves & Surplus (i+iitiii+iv+v+visvil viiitixexsxiiitil ¥320 0.00 000,
(i) Share Premium Account Y330 0.00 0.00
) General Reserves Y340 0.00 0.00
Statutory/Special Reserve (Section 45-1C reserve to be shown | .
separately below item no.(viil) 000 000
(iv) Reserves under Sec 45-IC of RBI Act 1934 Y360 0.00 000
(v) Capital ion Reserve ¥370 0.00 000
Debenture ion Reserve ¥380 0.00 000
(vii) Other Capital Reserves ¥390 0.00 000
Other Revenue Reserves ¥400 0.00 000
) ctuation Reserves/ Reserves ¥a10 0.00 000
) ion Reserves ¥420 000 000
x.1 Revl. Reserves - Property va30 0.00 000
x.2 Revl. Reserves - Financial Assets va40 0.00 000
(i) Share Application Money Pending Allotment ¥a50 0.00 000
(xii) Others (Please mention) Y460 0.00 000
(xiii) Balance of profit and loss account ¥a70 0.00
4. Netincrease in deposits va80 0.00
5. Interest inflow on i ¥490 1151
6. Interest inflow on ing Advance: Y500 0.00
7. Netincrease in ings from vari Y510 000
(i) Bank Borrowings through working Capital (WC) ¥520 0.00
through cash credit (CC) ¥530 0.00 000
through Term Loans Y540 0.00 000
through LCs Y550 0.00 000
through ECBs Y560 0.00 000
i Y570 0.00 000
(vii) Commerial Papers (CPs) ¥580 0.00 000
Y590 0.00 10,000,00
(ix) Bonds Y600 0.00
(x) Inter corporate Deposits (ICDs) Y610 0.00
(xi) ings from (Central / State) ¥620 0.00
(xii) ings from Public Sector ings (PSUs) Y630 0.00 000
(xiil) Security Finance Transactions Yeao
(As per Residual Maturity of 000 000
a) Repo
(As per residual maturity) eso 000 000
b) Reverse Repo
(As per residual maturity) eso 0.00 000
¢ cBLO
(As per residual maturity) ero 000 000
d) Others (Please Specify) Y680 0.00 000
(xiv) Others (Please Specify) Y690 0.00 000
8. Other inflows (Please Specify) Y700 4,451.40 48,746.46
9. Total Inflow on account of OBS items (OI)(Details to be given in table |\
below) 000 000 000
TOTAL INFLOWS (B) (10 9) ¥720 63,846.73 2,82,019.00
C. Mismatch (8 - A) ¥730
ive mismatch ¥740
to Total Outflows Y750
Table 3: Data on Off Balance Sheet (OBS) Exposures (Market & |
Offbalance sheet (OBS) Exposures | Odayto7Days | 8daystolddays | 15daysto30/31days | 1monthto3months | 3to6months | Total |
X070, | X080 | X090, | X100 X110 | X120 |
EXPECTED OUTFLOWS'
1.Letter of Credits (LCs)(i+ii) Y760 000 000 000
(i) Letter of Credit (LCs) ¥770 0.00 000 0.00
(ii) Letter of Credit (LCs) Clean ¥780 0.00 000 0.00
2 i ¥790 0.00 000, 0.00
- Financial Y800 000 000 0.00
) -Others ¥810 0.00 000 0.00
Underwriting Obligations{i ¥820 0.00 000, 0.00
b s ¥830 000 000 0.00
bligations ¥840 0.00 000 0.00
4.Partly - Paid Shares / il ¥850 0.00 000 0.00
(i) Shares - Partly Paid ¥860 000 000 0.00
- Partly Paid ¥870 0.00 000 0.00
/ Redi i ¥880 0.00 000, 0.00
¥890 000 000 0.00
) Bills Redi ¥900 0.00 000 0.00
6.Lease contracts entered into but et to be executed ¥910 0.00 000 0.00
7.5ale and repurchase agreement and asset sales with recourse,
where the credit risk remains with the applicable NBFC. Yoz 0.00 000 0.00
8.Forward asset purchases, forward deposits and partly paid shares
and securities, which represent commitments with certain draw ¥930
down. 000 000 000
9.Lending of NBFC securities or posting of securities as collateral by the
NBFC-IFC, including instances where these arise out of repo style ¥940
i 000 000 000
10.Committed Lines of Credit (Original Maturity up to 1 vear) Y950 0.00 000 000
11.Committed Lines of Credit (Original Maturity up to next 6 months) Yo60
000 000 000
12.Commitment to provide liquidity facility for securitization of Y70
standard asset i 000 000 000
13.5econd loss credit enhancement for securitization of standard asset [ oo
provided by third party 0.00 000 000




+12+13+14+15)

14.Derivatives (i Hiv+vHvitiiviii) Y990
(i) Forward Forex Contracts Y1000
i) Futures Contracts Y1010
(a) Currency Futures Y1020
(b) Interest Rate Futures Y1030
(c) Others Y1040
ii) Options Contracts Y1050
(a) Currency Options Purchased / Sold Y1060
(b) Interest Rate Options Y1070
(c) Others Y1080
(iv) Forward Rate Y1090
(v) Swaps - Currency ((a)+(b)) Y1100
(a) Cross Currency Interest Rate Swaps (Not Involving Rupee) [ ¥1110
(b) FCY - INR Interest Rate Swaps Y1120
(vi) Swaps - ((@)+(b)) Y1130
(a) Single Currency Swaps Y1140
(b) Basis S Y1150
Credit Default Swaps (CDS) Purchased Y1160
Swaps - Others (Commadities, securities etc.) Y1170
15.0ther contingent liabilities Y1180
Total Outflow on account of OBS items (00) : Sum of V1190
+12+13+14+15) 0.00 0.00 0.00
EXPECTED INFLOWS
1.Letter of Credits (LCs)i+ii) Y1200 0.00 0,00 0.00
i) Letter of Credit (LCs) Y1210 0.00 0.00 0.00
i) Letter of Credit (LCs) Clean Y1220 0.00 0.00 0.00
2 B Y1230 0.00 0,00 0.00
(i) Financial Y1240 0.00 0.00 0.00
(ii) Guarantees - Others Y1250 0.00 0.00 0.00
3.Shares / Underwriting Y1260 0.00 0,00 0.00
(i) Share iting obligations Y1270 0.00 0.00 0.00
) Debenture iting obligations Y1280 0.00 0.00 0.00
4.Partly - Paid Shares / i Y1290 0.00 0,00 0.00
(i) Shares - Partly Paid Y1300 0.00 0.00 0.00
- Partly Paid Y1310 0.00 0.00 0.00
5.Bills D / Redi Y1320 0.00 0,00 0.00
(i) Bills Y1330 0.00 0.00 0.00
) Bills Y1340 0.00 0,00 0.00
6.Lease contracts entered into but vet to be executed Y1350 0.00 0.00 0.00
7.5ale and repurchase agreement and asset sales with recourse, V1360
where the credit risk remains with the applicable NBFC. 000 0,00 000
8.Forward asset purchases, forward deposits and partly paid shares
and securities, which represent commitments with certain draw Y1370
down. 0.00 0.00 0.00
9.Lending of NBFC securities or posting of securities as collateral by the
NBFC-IFC, including instances where these arise out of repo style Yv1380
i 0.00 0,00
10.Committed Lines of Credit (Original Maturity up to 1 year) Y1390 0.00 0,00
11.Committed Lines of Credit (Original Maturity up to next 6 months) |\, o
0.00 0,00
12.Commitment to provide liquidity facility for securitization of V10
standard asset i 0.00 000
13.5econd loss credit enhancement for securitization of standard asset [ .
i ided by third partv 0.00 0.00 0.00
14, i+ HyAvityi ¥1430 0.00 0,00 0.00
(i) Forward Forex Contracts Y1440 0.00 0.00 0.00
(ii) Futures Contracts Y1450 0.00 0,00 0.00
(a) Currency Futures Y1460 0.00 0.00 0.00
(b) Interest Rate Futures Y1470 0.00 0.00 0.00
(c) Others Y1480 0.00 0.00 0.00
Options Contracts Y1490 0.00 0,00 0.00
(a) Currency Options Purchased / Sold Y1500 0.00 0.00 0.00
(b) Interest Rate Options Y1510 0.00 0.00 0.00
(c) Others Y1520 0.00 0.00 0.00
(iv) Forward Rate Y1530 0.00 0.00 0.00
(v) Swaps - Currency ((al+(b)) Y1540 0.00 0,00 000
(a) Cross Currency Interest Rate Swaps (Not Involving Rupee) | Y1550 0.00 0.00 0.00
(b) FCY - INR Interest Rate Swaps Y1560 0.00 0.00 0.00
(vi) Swaps - ((a)+{b)) Y1570 0.00 0,00 000
(a) Single Currency Swaps Y1580 0.00 0.00 0.00
(b) Basis Swaps Y1590 0.00 0.00 0.00
(vii) Credit Default Swaps (CDS) Purchased Y1600 0.00 0,00 0.00
Swaps - Others (Commodities, securities etc.) Y1610 0.00 0.00 0.00
15.0ther contingent liabilities Y1620 0.00 0.00 0.00
'mal Inflow on account of OBS items (OI) : Sum of 1630
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"Vﬁ\ Filing Information

Filing Information

Information

Return Name

DNBS04B-Structural
Liquidity & Interest Rate
Sensitivity - Monthly

Return Code

DNBS4B

Name of reporting institution

IIFL WEALTH FINANCE
LIMITED (formerly
Chephis Capital Markets

Ltd)
Bank / Fl code MUMO02120
Institution Type NBFC
Reporting frequency Monthly
Reporting start date 01-09-2022
Reporting end date 30-09-2022
Reporting currency INR
Reporting scale Lakhs
Taxonomy version 1.1.0
Tool name RBI iFile
Tool version 1.0.0
Report status Un-Audited

Date of Audit

General remarks




ﬁ AuthorisedSignatory - Authorised Signatory

Table 1: Authorised Signatory

Particulars alue
X010
Name of the Person Filing the Return Y010 |Amit Bhandari
Designation Y020 ([Company Secretary
Office No. (with STD Code) Y030 (02248765712
Mobile No. Y040 |7304507944
Email Id Y050 amit.bhandari@iiflw.co
m

Date Y060 |10-10-2022
Place Y070 |[Mumbai

1. All values must be reported in Rs lakh.

2. Enter all dates in dd-mm-yyyy format.

3. Please ensure that the financial information furnished in the various sheets
of this return are correct and reflecting the true picture of the business
operations of the NBFC, if found otherwise, the concerned NBFC would be
liable for penal action under the provisions of RBI Act.




DNBS4BStructuralLiquidity - Staf

All Monetary Items present in this return shall be reported in X Lakhs Only.
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2) Repo Y890
0 O ! o o o I O L o
b) Reverse Repo
{As per residual maturitv) Yooo 0.00! 0.00} 0.00! 0.00} 0.00! 0.00! 0.00! 0.00! 0.00} 0.00] 0.00} OK 0.00] 0.00] 0.00!
<) CBLO
{As per residual maturitv) Yoo 4,000.00, 0.00] 0.00] 0.00] 0.00] 0.00] 0.00} 0.00] 0.00] 0.00] 4,000.00 OK 4,000.00; 0.00} 0.00;
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A. TOTAL OUTFLOWS (A)
{Sum of 1 to 13) vizso 4,497.15, 3,545.35) 10,642.94] 74,028.68] 8618.49 70.235.80] 80,662.72] 2,53,305.50, 15,669.28] 1.94.326.07, 7.15,531.98] 0K 24,746.74 0. 28,119.22
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a) Current Account
(The stipulated minimum balance be shown in 6 months to 1 year
ucket. The balance in excess of the mi balance be shown in 1 10
O I e Ion e I I S RPUR R i S I
b) Deposit Accounts /Short-Term Deposits
(As. it Yvisi0 2,500.10; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00] 2,500.10; OK 22,500.00, 0.00; 0.00;
o e s e i i e i — —
S S ——
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(a) Current. Y1350
viso
{iii) Unlisted Investments Y1370
(a) Current. Y1380
viso
i
V) Othe Y1410
viaz0 Ssised
(i) Bills of Exchange and Promissory Notes discounted &
rediscounte viaz0
(s er residual 000 000 000 000 000 000 000 000 000 000 000]ox 000 000 000
(i) Term Loans.
o o
timing of the cash flows as stipulated in the original / revised
ssozs| ___siool _esmeal sasew|  wosweol  sesal _asman| _2emue 000 000] __sssoansslox mseaze] __ssaseasl saime
7 Ve 000 000 000 000 500 200 000 000 000 500 500] ok 500 500 000
10) Throush Bulet Pavment vidso FE TR N Y B T M Y M T T M TY Y ¥ TV B TR EY ] 500 500l 383031581 oK P NS TR T T
p viazo 500 500 000 50 Soo] 520 500 Fes7o [ 872080]0K 500 50 500
) Inerest o be senced to be in Bulet Pavment vigso 000 000 500 550 500 50 500 500 500 500 o 000 o0 000
i viaso 500 500 500 550 500 500 506 500 560 500 o 500 500 506
visoo 500 000 500 500 500 500 506 500 500 500 o 500 500 506
(a) All over dues and instalments of principal falling.
due during thenext three years wisto
iinthe 3 to 5 vear time-bucket) 00 0o 000 000 000 000 000 000 000 000 000]o 00 00 00
(b) Entire principal amount due beyond the next three Y520
vears 000 000 000 000 000 000 000 000 000 000 00010 000 000 000
Vi 500 500 500 550 500 300 500 500 509 500 500]ox 500 300 506
(a) All instalments of principal falling due during the
eat v yeur s o il over dues visao
finthe over 000 000 000 000 000 000 000 000 000 000 000]o 000 00 00
(b) Entire principal amount due beyond the next five Y1550
vears 000 000 000 000 000 000 000 000 000 000 000]o 000 000 000

FAT] Visea 500 500 500 500 500 500 500 500 500 500 500] ok 500 500 500

5 Fied e visro 000 50 50 500 500 ) 50 500 560 B4 o 500 500 000

5 Other Assts visi 500 500 Goo] i iioss e 500 P M T R YT 55000 o0 00

(a) Intangible assets & other non-cash flow items Y1590
(1 the‘Over 5 veartime bucket) 00 00 000 000 000 000 000 000 ooo| __zssmiaal __ assmaslox 000 00, 00,
(b) Other items (e.g. accrued income,
other receivabls, staf lans,atc visoo
(I espective maturity buckets 2 per the timing o th cash o0 000 o0 . 200 o0 o0 o0 200 . 000 00 000
(@ others Vieto 000 500 Soo] gl higioss i Eins] 500 500|508 330831 O 55000 500 000
Lo Securt i viezo 500 500 500 Y 500 300 o 500 509 500 500] ok 500 300 o0,
2) Repo Y1630
(85 oer residual maturie) 00 000 000 000 000 000 000 000 000 000 000]o 00 00 00
b) Reverse Repo
{As per residual maturitv) vies0 0.00! 0.00! 0.00! 0.00! 0.00! 0.00! 0.00! 0.00! 0.00! 0.00] 0.00} OK 0.00] 0.00] 0.00!
<) CBLO
{As per residual maturitv) vieso 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00} 0.00} OK 0.00} 0.00} 0.00}
4 Others Please oecif Vieso 000 00 500 550 500 500 506 500 500 500 500]ok 500 000 000
T
Y1670 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; 0.00; oK 0.00; 0.00; 0.00;
o Vi 500 000 000 500 500 500 000 500 000 500 o 500 500 000
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Vi 500 000 500 500 500 500 500 500 500 500 o 500 500 500
vizso 500 000 500 500 500 500 506 500 500 500 o 500 500 506
1) Other Derivatves viroo 000 o0 500 500 500 500 506 500 500 500 o 500 o0 o0
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B.TOTAL INFLOWS (B)

{sum of 1 to 11} vis10 35.402.06 1,813.09] 30.204.31] 1,41,040.21 34,566.63 3,07.110.40, 0.00] 95.367.63 7.15,531.961 OK_ 48,959.92 35.299.2€ 59,003.62
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Vs G0 0 40 600 G0 0 00 000 G0 50 0 605
(a) Fixed Rate s 000 000, %0 000 000 000 000 000 000 000 000 000
) loatine Rate iss0 000 000 000 000 000 000 000 000 000 000 200 000
Vi 000 000 000 000 000 000 000 000 000 000, 000 000
it 000 000 000 000 000 000 000 000 000 000 000 000
(i iz 000 000, 000 000 000 000, 000 000 000 000, 000 000
() Loss Category ien 000 000 000 000 000 000 200 000 000 000 000 000
7 e 000 000 000 000 000 000 000 000 000 0.0 900 000
feasel Yieso 000 000 000 000 000 000 000 000 000 000 28 280
9.0ther Assts i) Visso 000 000 000 000 000 552,10, a1 000 000 342 009133 §9897.06
() intaneibl her non-cash low items vien 000 000 000 000 000 o 000 000 000 o0 2687134 2687114
) ivables, staff oans.ete) | Y1680 00 000, 000 000 000 552,10, 041 000 000 142 3322019 30612
10.5tatutory Dues Yieso 000 000 000 000 000 000 000 000 000 000 000 000
Yiroo 000 000, 000 000 000 000 000 000 000 000 000 000
() Pendingforles than 7 vears iz 000 000 000 000 000 000 000 000 000 000 000 000
() Pending or areater than 7 vears ir20 000 000, 000 000 000 000, 000 000 000 000, 000 000
oA o i3 000 000 000 000 000 000 000 000 000 000 000 000
3.Delt Service Rea 1740 000 000, 000 000 000 200, 000 00 000 0.0 900 0.0
14.Total Iflow account o OBS items (O1)Detalls o be given in Table 4 below) | va750 000 000 000 000 000 000 000 000 000 000 000 000
5. Torai to1) iz i3] T4i309 564 SiEirar) i530.2 7150, Fidias] 3571040 000 i) TSlaias 7355397
c o 1924388 173226 1108652, 1151645 806218 15.953.40; 46124 S8487.16. 566928 98306 2513274 000
. Comulative mismatch vizso 1924288 sue i6445.10 452065 T29083 28004 1856820 3981896, 2414956 351327 000 000
€ % of Total Outflows Yirso a81.10% 48.86% -1007% -16.42% 96.77% 7353%, 2.6 2352%, -100.00% 25.91% i 0.00%
f Total Outfiows i as110% 232.08% s0.42% ss8% 3409 17.60% 76 805 a78% 48 000% 000%
; ]
ratcaos [ omrtorams [ sdmroreams [ dmsios0stian] o monts. o | overemonthsand ] over 1 yearan pio3[Over3 years st oS | oy yers Nomseniie Total
[ X130 | X140 | | X160 | X170 | X180 | X190 | X200 | X210 | X220 | X230 | X240 |
A
Lines of visto 000 000, 000 000 000 000, 000 000 000 000, 200 oo
2. vis20 000 000, 000 000 000 000, 000 000 000 000, 000 000
3 Others! is0 000 000 000 000 000 000 000 000 000 000, 0% 000
a.sal ; wherete | yigao
it sk 000 000, %0 000 000 200, 000 00 000 0.0, 900 00
5 Lending posting. Nerc-
IEC. includi i Y18so 0.00. 000 0.00! 0.00 0.00; 0.00 000! 0.00 0.00; 0.00 000 0.00;
it iquidity Y i standard asset Yvigso
transactons 000 000! %0 000 000 200, 000 000 000 000, 000 000
Y1870 0.00 0.00 0.00; 0.00 0.00; 0.00 0.00; 0.00 0.00; 0.00 0.00] 0.00;
s Vi 000 000, 000 131 000 000 000 000 000 000 000 TN
0 Yisso 000 000, 000 000 000 000, 000 000 000 000, 000 000
(a) Currency Futures o 000 000, %0 000 000 000 000 000 000 000 000 000
(b) Interst Rate Futures 110 000 000 000 000 000 000 000 000 000 000) 000 000,
rities ] Yis20 000 000 000 000 000 000 000 000 000 0.0 900 000
Y1930 000 000, 000 e 000 000 000 000 000 000 000 iis1
i Sod o 000 000, 000 000 000 000, 000 000 000 000, 000 000
(bl Interest Rate oot 1950 000 000 000 000 000 000 200 000 000 000, 000 000
(c) Other es. Securitis etc) Yisso 000 000 000 e 000 000 000 000 000 0.0 900 i1
1970 000 000, 000 000 000 000, 000 000 000 000 000 000
(a) ross o 000 000, 200 000 000 000, 000 0.0 000 0.0 900 00
bl re - Y1930 000 000 000 000 000 000 000 000 000 000 000 000
vaoo 000 000, 000 000 000 000 000 000 000 000 000 000
(a) Sinele Currency Intorest Rate Swaps Y2010 000 000 000 000 000 000 000 000 000 000 000 000
i Y2020 000 000 000 000 000 000 000 000 000 000 000 000
Y2030 000 000 000 000 000 000 000 000 000 000 000 000
ites etc] vao. 000 000, 000 000 000 000, 000 000 000 0.0 900 00
Y Yaos0 000 000 000 000 000 000 000 000 000 000 200 000
Sum vaoso 000 000 000 T101 000 000 000 000 000 000 000 1101
10 Va0 000 000, 200 000 000 000, 200 000 000 0.0 990 000
Reverse Reoos (Buv /sel Yaos0 000 000 000 000 000 000 000 000 000 000 000 000
3 7 Y2050 000 000 000 000 000 000 000 000 000 0.0 900 00
el V2100 000 000, 000 000 000 000 000 000 000 000 000 000
0 Va0 000 000, 000 000 000 000, 000 000 000 000, 000 000
(a) Currency Futures Va0 000 000 000 000 000 000 000 000 000 000 000 000
(b) Interst Rate Futures vaiso 000 000 000 000 000 000 000 000 000 000 000 000
aa0 000 000 000 000 000 000 000 000 000 000 200 000
vaiso 000 000 000 000 000 000 000 000 000 000 000 000
750 Vais0 000 000 000 000 000 000 000 000 000 000 000 000
(b) Interst Rate Options Va0 000 000, 000 000 000 000, 000 000 000 000, 000 000
; Vaiso 000 000 000 000 000 000 000 000 000 000 000 000
V2150 000 000, 000 000 000 000 000 000 000 000 000 000
nvalvine Rupeel | _v22( 000 000 000 000 000 000 000 000 000 000 000 000
bl v V2210 000 000 000 000 000 000 000 000 000 000 000 000
o220 000 000, 000 000 000 000 000 000 000 000 000 000
vazs0 000 000, 000 000 000 000, 000 000 000 000, 000 000
22 000 000 000 000 000 000 000 000 000 000 000 000
rities 1 vazso 000 000 000 000 000 000 000 000 000 0.0 900 000
a2 000 000 000 000 000 000 000 000 000 000 000 000
Y vaz10 000 000 000 000 000 000 000 000 000 000 000 000
Total nfi vazs0 000 000, 000 000 000 000 000 000 000 000 000 000
V2250 090 000 090 ETTT 000 000 000 000 000 000 000 BT
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