Annex V

[see Part D, paragraph (iv)]

Information relating to exposures in foreign CUrrency as ON .............c.ocuvnees

C. INR/FCY currency

Information relating to exposures in Foreign Currency as 0N LT R YT T — Information relating to exposures in Foreign Currency as on Name of the bank, swaps based on
Rupee Liability
A. Exposures and Hedges based on Underlying Transactions (USD Million) B. Exposures and Hedges based on Past Performance (USD Million) (above USD 25
Trade Related Non - Trade million equivalent
Exports Imports Short Term Finance Outstanding| Exports Imports be reported)
Sr. No.|Name of Corporate| Exposures |Amount hedged| Exposures | Amount hedged| Exposures | Amount hedged | Exposures | Amount hedged | Eligible limits |Cum. Amount hedged| Amount 0/S | Eligible limits [Cum. Amount hedged| Amount 0O/S
1
2
3
1
5
Notes

a. Export Bills purchased /discounted/negotiated not to be included

b. L/C s established/bills under LCs to be retired/ outstanding import collection bills to be included

c. Data to be submitted based on banks' books and not based on corporate's return

d. Short term Finance to include Trade Credit (Buyer's credit / supplier's credit) approved by the Bank /PCFC

e. Non trade exposures to include ECBs , FCCB cases handled by the bank/ FCNR (B) loans etc.

f. Corporate wise data where the exposures or the hedges undertaken are above USD 25 million or equivalent shall be reported.

g. All hedges with rupee as one of the legs shall be reported

h. In the case of option structures, the trade with highest notional amount shall be reported.

i. Corporate wise data where the eligible limits computed as per RBI guidelines are above USD 25 Million or equivalent shall be reported, in Part B
J- Under amounts hedged in Part B report the cumulative total of the hedges booked during the financial year

k. The amount of contracts booked during the previous year and outstanding shall not be included under the amount hedged and amount 0/S in Part B.
I. Only the cases where the bank has sanctioned some PP limits for the corporate shall be reported in Part B

Please send the report in Excel format by email to 'ecdcofmd@rbi.org.in' copy to ' fedcofmd @rbi.org.in'

Note :

Authorised dealers Category-I should consolidate the above data for the bank as a whole and forward a report in EXCEL

format giving corporate-wise balances to the Chief General Manager, Foreign Exchange Department, Reserve Bank of India,

Central Office, Forex Markets Division, Mumbai- 400 001.
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