Liquidity Coverage Ratio for the Quarter ended 31.12.2015

Rs. In Crores

Consolidated

Particulars

Total
Unweighted
Value
(average)

Total Weighted
Value (average)

High Quality Liquid Assets

1 | Total High Quality Liquid Assets (HQLA) e 4463.84 |
Cash Outflows
Retail deposits and deposits from small business customers, of
2 which: 36,703.66 3,565.86
(i) | Stable deposits 2,090.19 104.51
(ii) | Less stable deposits 34,613.47 3,461.35
3 Unsecured wholesale funding, of which: 3,466.34 1,814.93
(i) | Operational deposits (all counterparties) 908.66 202.90
(ii) | Non-operational deposits (all counterparties) 1,211.32 1,073.49
(iii) | Unsecured debt 1,346.37 538.55
4 Secured wholesale funding _ -
5 Additional requirements, of which 2.92 2.92
Outflows related to derivative exposures and other collateral
(i) | requirements 2.921 2.921
(ii) | Outflows related to loss of funding on debt products
(iii) | Credit and liquidity facilities
6 Other contractual funding obligations 461.75 596.11
7 Other contingent funding obligations 2598.10 629.94
8 TOTAL CASH OUTFLOWS 6,609.76
Cash Inflows
9 Secured lending (e.g. reverse repos) 0
10 | Inflows from fully performing exposures 3029.39 1514.69
11 | Other cash inflows 353.39 307.60
12 | TOTAL CASH INFLOWS 0.00 1822.30
21 | TOTAL HQLA 4463.84
22 | TOTAL NET CASH OUTFLOWS 4,787.46
23 | LIQUIDITY COVERAGE RATIO (%) 93.24%




