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925,759 166,510 249,059 843,210
2,165,595 557,523 777,466 1,945,652
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2021 31

121,639 ACC Ltd 4,020,674 0.93
2,171,990 Ashok Leyland Ltd 3,651,842 0.84
1,922,519 Axis Bank Ltd 20,711,047 4.78
112,872 Bajaj Finance Ltd 11,633,129 2.68
855,546 Bharti Airtel Ltd 7,781,742 1.79
89,871 Britannia Industries Ltd 4,920,857 1.13
277,776 Clean Science and Technology 5,792,749 1.34
569,685 Container Corp Of India Ltd 5,302,600 1.22
69,846 Dalmia Bharat Ltd 2,104,541 0.49
1,361,665 DLF Ltd 5,978,590 1.38
1,859,488 Fortis Healthcare Ltd 7,398,986 1.71
326,960 Godrej Properties Ltd 6,668,406 1.54
143,378 GR Infaprojects 3,127,088 0.72
207,934 Havells India Ltd 3,612,697 0.83
923,040 HCL Technologies Ltd 14,947,924 3.45
898,165 HDFC Bank Ltd 19,454,969 4.49
577,543 HDFC Life Insurance Co Ltd 5,677,932 1.31
192,400 HEG Ltd 5,930,452 1.37
503,857 Hindustan Unilever Ltd 18,800,224 4.33
742,605 Housing Development Finance Corp Ltd 28,465,306 6.56
3,608,319 ICICI Bank Ltd 35,538,304 8.19
193,554 ICICI Lombard General Insurance Co Ltd 4,227,529 0.97
568,785 ICICI Prudential Life Insurance Co Ltd 5,134,902 1.18
1,745,478 Infosys Ltd 40,798,165 9.41
104,470 Jubilant Foodworks Ltd 5,716,643 1.32
359,362 Kotak Mahindra Bank Ltd 8,632,173 1.99
612,333 Larsen & Toubro Ltd 14,025,184 3.23
121,824 Maruti Suzuki India Ltd 11,423,752 2.63
299,268 Max Financial Services Ltd 4,460,481 1.03
505,735 Oberoi Realty Ltd 4,873,955 1.12
325,199 Quess Corp Ltd 3,772,145 0.87
1,293,533 Reliance Industries Ltd 40,009,487 9.23
402,114 SBI Cards & Payment Services Ltd 6,281,975 1.45
11,019 Shree Cement Ltd 4,269,486 0.98
2,101,128 State Bank of India 12,261,561 2.83
266,522 Tata Consultancy Services Ltd 13,822,862 3.19
453,289 Tech Mahindra Ltd 8,988,173 2.07
84,749 UltraTech Cement Ltd 9,092,115 2.10
790,278 United Spirits Ltd 7,741,225 1.78
2,133,540 Zee Entertainment Enterprises Ltd 5,016,228 1.16
1,882,399 Zomato Ltd 3,469,190 0.80
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1,601,925 Zomato Ltd
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2,952,287 0.68
438,489,577 101.10
438,489,577 101.10
438,489,577 101.10
438,489,577 101.10

(4,780,299) (1.10)
433,709,278 100.00
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2021 31

37.45
19.46
.23
.09
.25
.75
.49
.04
.63

w b~ A b N © O

(1.10)
100.00
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2022 31 2021 31
10,338 17,247
60 136
10,398 17,383
(7,431) (8,829)
(6,369)
2,967 2,185
(2,866) (2,149)
(2,866) (2,149)
101 36
101 36
2022 31 2021 31
17,759,497 21,281,310
101 36
80,956,417 79,180,133
(78,939,310) (81,314,431)
336 1,839
2,017,443 (2,132,459)
19,777,041 19,148,887
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2022 31
2022 31 2021 30
833,301 1,055,979
43,763 1,045
19,080,243 17,908,428
19,957,307 18,965,452
180,266 1,205,955
180,266 1,205,955
19,777,041 17,759,497

52/103




EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

2022 31
2021 30 34.78
2021 30 34.78

237,670,000 USD  US Cash Management Bill, 0.00%, 07/06/2022 237,520 1.20
359,110,000 USD  US Cash Management Bill, 0.00%, 14/06/2022 358,807 1.81
786,540,000 usb US Cash Management Bill, 0.00%, 28/06/2022 785,464 3.97
29,310,000 usb US Cash Management Bill, 0.00%, 05/07/2022 29,271 0.15
116,340,000 usb US Cash Management Bill, 0.00%, 02/08/2022 116,033 0.59
4,485,000 USD  US Treasury, 0.13%, 30/04/2022 4,485 0.02
140,000,000 USD  US Treasury, 1.75%, 30/04/2022 140,167 0.71
200,000,000 USD  US Treasury, 1.88%, 30/04/2022 200,258 1.01
18,565,000 USD  US Treasury, 2.13%, 16/05/2022 18,612 0.09
100,000,000 USD  US Treasury, 1.88%, 31/05/2022 100,296 0.51
14,735,000 usb US Treasury, 0.13%, 30/06/2022 14,737 0.07
12,000,000 USD  US Treasury, 0.13%, 01/08/2022 12,001 0.06
127,635,000 USD  US Treasury, 2.00%, 30/11/2022 128,562 0.65
59,000,000 USD  US Treasury, 1.63%, 15/12/2022 59,113 0.30
31,465,000 USD  US Treasury, 2.13%, 31/12/2022 31,729 0.16
15,470,000 USD  US Treasury, 1.50%, 28/02/2023 15,514 0.08
18,880,000 USD  US Treasury, 1.50%, 31/03/2023 18,950 0.10
40,550,000 USD  US Treasury, 2.50%, 31/03/2023 41,001 0.21
175,000,000 usD US Treasury, FRN, 0.72%, 30/04/2022 175,015 0.88
100,000,000 USD  US Treasury Bill, 0.00%, 12/04/2022 99,994 0.51
185,000,000 USD  US Treasury Bill, 0.00%, 14/04/2022 184,985 0.93
87,000,000 usD US Treasury Bill, 0.00%, 19/04/2022 86,990 0.44
10,332,900 USD  US Treasury Bill, 0.00%, 10/05/2022 10,330 0.05
55,125,000 usD US Treasury Bill, 0.00%, 17/05/2022 55,105 0.28
169,930,000 USD  US Treasury Bill, 0.00%, 31/05/2022 169,844 0.86
1,177,455,000 USD  US Treasury Bill, 0.00%, 16/06/2022 1,176,642 5.95
88,425,000 USD  US Treasury Bill, 0.00%, 23/06/2022 88,393 0.45
87,200,000 USD  US Treasury Bill, 0.00%, 30/06/2022 87,069 0.44
107,990,000 usD US Treasury Bill, 0.00%, 07/07/2022 107,892 0.55
42,945,000 USD  US Treasury Bill, 0.00%, 28/07/2022 42,892 0.22
48,425,000 usD US Treasury Bill, 0.00%, 18/08/2022 48,281 0.24
135,090,000 USD  US Treasury Bill, 0.00%, 01/09/2022 134,705 0.68
654,925,000 USD  US Treasury Bill, 0.00%, 08/09/2022 652,974 3.30
112,370,000 usD US Treasury Bill, 0.00%, 15/09/2022 111,943 0.57
132,690,000 USD  US Treasury Bill, 0.00%, 22/09/2022 132,132 0.67
282,720,000 usD US Treasury Bill, 0.00%, 29/09/2022 281,228 1.42
300,550,200 USD  US Treasury Bill, 0.00%, 03/11/2022 300,262 1.52
20,625,000 USD  US Treasury Bill, 0.00%, 29/12/2022 20,564 0.10
80,895,000 USD  US Treasury Bill, 0.00%, 26/01/2023 80,470 0.41
309,250,000 USD  US Treasury Bill, 0.00%, 23/02/2023 306,068 1.55
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2021 30 34.78
200,000,000 USD  US Treasury Bill, 0.00%, 23/03/2023 196,855 0.99
6,863,243 34.70
6,863,243 34.70
6,863,243 34.70
b 2001 30  66.06
2021 30 66.06
1,600,000,000 USD Barclays Capital, Inc. 0.30% 01/04/2022 1,600,000 8.09
2,250,000,000 USD BNP Paribas SA 0.29% 01/04/2022 2,250,000 11.38
100,000,000 USD BNP Paribas SA 0.29% 01/04/2022 100,000 0.51
1,060,000,000 USD BofA Securities, Inc. 0.27% 01/04/2022 1,060,000 5.36
150,000,000 USD BofA Securities, Inc. 0.27% 0170472022 150,000 0.76
1,125,000,000 USD Citigroup Global Markets, Inc. 0.30% 01/04/2022 1,125,000 5.69
77,000,000 USD Citigroup Global Markets, Inc. 0.30% 01/04/2022 77,000 0.39
190,000,000 USD f;si;im:gzlgzli Corporate and 0.30K 01/04/2022 190,000 0.96
150,000,000 USD f;ﬁ:;:ngi';Z;i Corporate and 0.30%  01/04/2022 150,000 0.76
990,000,000 USD Credit Suisse AG 0.30% 01/04/2022 990,000 5.01
733,455,882 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 733,456 3.71
526,409,314 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 526,409 2.66
524,802,196 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 524,802 2.65
489,583,333 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 489,583 2.47
175,749,485 USD Fixed Income Clearing Corp. JPM 0.30% 01/04/2022 175,750 0.89
1,445,000,000 USD Societe Generale SA 0.30% 01/04/2022 1,445,000 7.31
630,000,000 USD TD Securities (USA) LLC 0.28% 01/04/2022 630,000 3.18
12,217,000 61.78
12,217,000 61.78
19,080,243 96.48
833,301 4.21

(136,503) (0.69)
19,777,041 100.00

91.67

~100.00

12,415,564,000
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(2022 12 )
14,616,299,370

10,211,044

) 14,606,088,326
13,223,284,230

( ) 1.1046
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2022 12 ( )
185 10,068,816
72 439,126
257 10,507,941
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1963 59 2
2007 8 6 52

193 2 1 35 2021 1 1 2021 12 31
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@
( )
34 35
(2020 12 31 ) (2021 12 31 )
17,786 17,813
29 16
190 223
3 527
1,756 2,017
2,166 2,244
872 981
0 2
22,805 23,827
1,002 789
480 575
1,482 1,364
6 10
6 10
142 50
1,122 1,118
899 1,001
34 12
888 889
3,088 3,072
4,577 4,448
27,383 28,275
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( )
34 35

(2020 12 31 ) (2021 12 31 )
121 143
4 4
74 70
444 459
1,508 2,991
859 760
210 272
343 402
84 166
1,987 2,156
195 203
5,835 7,630
69 82
783 784
853 866
6,688 8,497
3,120 3,120
3,001 3,001
3,846 3,846
6,847 6,847
336 336
10,386 9,470
10,723 9,807
20,691 19,775
3 3
3 3
20,694 19,778
27,383 28,275

61/103



EDINETOOOO
O000DO00o0DOo0ooOognoo(eens)
Ooooooooooooooooooad

@
( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
5,605 6,653
7,342 8,355
12,092 14,536
25,041 29,546
1,405 1,534
127 170
352 298
3,346 4,326
3,698 4,625
85 94
64 51
82 95
49 39
195 187
5,512 6,611
601 579
4,691 5,106
2,384 2,616
7,678 8,302
331 352
1,028 1,073
2,701 3,360
16 11
1 -
60 24
246 260
905 902
60 53
428 426
0 0
- 519
390 348
13,851 15,638
5,677 7,296
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( )
34 35
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
- 102
5 1
5 103
20 -
0 0
20 0
5,662 7,398
- 0
- 0
5,662 7,398
1,970 2,415
64 0
3,756 4,984
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©)
34 ( 2020 1 1 2020 12 31 )
( )
2020 1 1 3,120 3,001 3,846 6,847 336| 14,330 14,666| 24,634 1 1| 24,636
7,700 7,700 7,700 7,700
3,756| 3,756| 3,756 3,756
1 1 1
- - - - .| 3,043 3,043] 3,043 1 1| 3,942
2020 12 31 3,120| 3,001 3,846| 6,847 336| 10,386| 10,723 20,691 3 3| 20,694
3% (2021 1 1 2021 12 31 )
( )
2021 1 1 3,120| 3,001 3,846| 6,847 336| 10,386| 10,723 20,691 3 3| 20,694
5,900 5,900 5,900 5,900
4,984 4,984 4,984 4,984
0 0 0
- - - - - 915 915 915 0 0 915
2021 12 31 3,120| 3,001 3,846| 6,847 336| 9,470| 9,807 19,775 3 3| 19,778
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39 2020
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2018 2 16 44

29 2020 3 31
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(2020 12 31 )

(2021 12 31 )

2,010
1,290

2,246
1,470

(2020 12 31 )

(2021 12 31 )

185
1,496
89

524
377
1,940
112

(2020 12 31 )

(2021 12 31 )

1,000

1,000

1,000

1,000

( 2020 1 1

( 2021 1 1

2020 12 31 2021 12 31
247 249
5,052 6,036
763 1,178
851 1,204
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(
( 2020 1 1 2020 12 31 )
1.
15,000 15,000
2.
3.
4.
(€H)
1
(
2020 3 30 7,700 513,333 2019 12 31 2020 3 30
( 2021 1 1 2021 12 31 )
1.
15,000 15,000
2.
3.
4.
(€H)
1
(
2021 3 30 5,900 393,333 2020 12 31 2021 3 30
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2021 1 1
2021 12 31
835
835
€H)
@)
1
2020 12 31
€Y 17,786 17,786
@ 1,756 1,756
€)) 2,166 2,166
) 872 872
®) 1,122 1,123 1
23,704 23,705 1
(6 444 444
@ 859 859
1,304 1,304
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2021 12 31
(€Y 17,813 17,813
@ 2,017 2,017
® 2,244 2,244
) 981 981
) 527 527
) 1,118 1,119
24,703 24,704 0
[€h) 459 459
) 760 760
(©) 2,991 2,991
4,210 4,210
i)
(€)) @) ©) O) ®
)
(€)) @) ©)
2)
2020 12 31
1 1 5 10
5 10
(€H) 17,786
@) 1,756
®3) 2,166
) 872
22,581
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10

@

17,813

O]

2,017

®

2,244

*

981

®

527

23,584

2011

@

1

(

1

2020 1 1 2020 12 31 )

2009 12 2

2011 1 1

(

2020 1

2020 12 31 )

1

2,047
297
11

82
123

2,149

&)

(

2020 1
2020 12

31

2,979
14

92
350
123

3,313
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®

(2020 12 31 )

2,080
3,313

1,233
69

1,163
296
37

829

69
899

829

*)

( 2020 1 1
2020 12 31 )

297
11
14
36

252

252

®

(2020 12 31 )

100%

100%

74% 24% 3%
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1.0%
0.5%

(

2011 1 1

@

2021 1 1

2009 12 2

78

2021 12 31 )

2011 1 1

(

2021 1 1
2021 12 31 )

2,149
322
20
188
94

0

2,588

@

(

2021 1 1
2021 12 31 )

3,313
9

17
359
94

3,606
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®

(021 12 31 )

2,505
3,606

1,100
82

1,018
65
33

919

82
1,001

919

*)

( 2021 1 1
2021 12 31 )

322
20
9
59
3

270

270

®

(2021 12 31 )

100%

100%

87% 13% 1%
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(©)

( 2021 1 1
2021 12 31 )

0.7%
0.3%

80

(2020 12 31 )

(021 12 31 )

215 161
608 660
239 240
72 89
21 25
2 1
95 78
1,256 1,257
275 306
90 59
1 1
367 367
888 889
(2020 12 31 ) (2021 12 31 )
888 889
(2020 12 31 ) (2021 12 31 )
30.6 30.6
2.9 2.0
0.0 0.0
33.6 32.6
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1.
2.
0.16% 0.18%
3.
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
782 783
0 0
783 784
( )
( 2020 1 1 2020 12 31 )
1.
2.
@
5,605 7,342 12,092 25,041
@
12,247 10,417 2,375 25,041
90%
(€))
10%
5,299
2,874
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6,653

8,355

14,536

29,546

&)
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®

10%

90%
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4,259
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€H)
2020 1 1 2020 12 31
( ) ( ) ( )
(D)
247
185
73 ( ) 5,052
100 763
89
851
( )
1 1,496 1,496
100
2021 1 1 2021 12 31
( ) ( ) ( )
(D)
249 377
73 ( ) 6,036 524
100 1,178
112
1,204
( )
1 1,940 1,940
100
@
2020 1 1 2020 12 31
2021 1 1 2021 12 31
(€))
2020 1 1 2020 12 31
( ) ( ) ( )
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2,874
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2021 1 1

2021 12 31

)
()

1,000

4,259

282

20

321

)
(€Y)
@
(©)
O]
@
( 2020 1 1 ( 2021 1 1
2020 12 31 ) 2021 12 31 )
1,379,616 17 1,318,566 41
250,430 95 332,267 26
)

( 2020 1 1

2020 12 31 )

( 2021 1 1
2021 12 31 )

3,756 4,984
3,756 4,984
15,000 15,000
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o
( )

(2022 6 30 )

2 13,423
42
232

1,953
2,425
765
18,845

668
539
1,207

16
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12
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2,694
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166

70
448
669
847
222
272
280
867

55

3,907

91
784
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7,679

8,015
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2

2

17,981

22,764
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( 2022 1 1
2022 6 30 )

3,329
4,777
7,878
15,985

782
70

178
2,791
2,970

47

38

39

22
100
3,972

662
2,927
1,528
5,118

239

544
1,868

13

32

141

451

33

1 214

205
8,863
3,150
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3,120 3,001 3,846 6,847 336 9,470 9,807 | 19,775 3 3 19,778
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2,008 2,008 2,008 2,008
5 5 5
- - - - - 1,791 1,791 1,791 5 5 1,797
3,120 3,001 3,846 6,847 336 7,679 8,015 17,983 2 2| 17,981
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