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CREDIT RATE MOVEMENT GOVERNMENT SECURITIES MOVEMENT
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Weekly Fixed Income Report

SPREAD MOVEMENT FINANCE SECTOR RATING WISE

UTILITIES SECTOR RATING WISE TELECOM SECTOR RATING WISE ENERGY SECTOR RATING WISE

BASIC MATERIAL SECTOR RATING WISE HEALTHCARE SECTOR RATING WISE OTHER SECTOR RATING WISE
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G-SEC BY TRADE COUNT

Issuer-Coupon-Maturity Year | Value (Coverage)

G-SEC BY TRADE VALUE

(* Figures In INR Million)

CORPORATE BONDS BY TRADE COUNT

Issuer-Coupon-Maturity Year | Value (Coverage)

CORP BONDS BY TRADE VALUE

(* Figures In INR Million)
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LIQUID BONDS BY RATING

(* Figures In INR Million)

BY MATURITY BUCKET

(* Figures In INR Million)
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Weekly Fixed Income Report

SECTOR PERFORMANCE

Last Week Week Before Last 30 days

Name Value* Yield Trade Value* Yield Trade Value* Yield Trade

Basic Materials 3,245.00 7.87 7 5,000.00 7.29 9 23,714.50 8.12 43

   Aluminum 1,200.00 7.30 4  - 9.48  - 1,202.00 7.74 5

         HINDALCO 1,200.00 7.30 4  - 9.48  - 1,202.00 7.74 5

   Cement & Cement Products  - 6.55  - 500.00 6.55 1 5,060.50 7.49 12

   Iron & Steel and Intermediary Products  - 6.76  - 2,800.00 6.76 4 2,814.00 8.74 9

   Zinc 2,045.00 8.63 3 1,700.00 8.00 4 14,638.00 8.34 17

         VEDL 2,045.00 8.63 3 1,700.00 8.00 4 14,638.00 8.34 17

Consumer Discretionary Goods & Services  - 8.80  - 1,988.00 8.80 2 5,080.00 8.60 5

   Cars & Utility Vehicles  - 8.80  - 1,988.00 8.80 2 5,030.00 8.74 4

   Specialty Retail  - 8.06  -  - 8.06  - 50.00 8.06 1

Energy 3,315.00 6.38 17 9,650.00 6.56 20 47,850.00 6.71 115

   Integrated Oil & Gas 3,050.00 6.42 13 7,700.00 6.60 15 40,730.00 6.80 85

         RELIANCE 3,050.00 6.42 13 7,700.00 6.60 15 40,730.00 6.80 85

   Oil Marketing & Distribution  - 6.22  -  - 6.22  - 4,050.00 6.40 11

   Refineries/ Petroleum Products 265.00 6.23 4 1,950.00 6.43 5 3,070.00 6.48 19

         BPCL 15.00 6.29 1 300.00 6.77 2 620.00 6.83 6

         HINDPETRO 250.00 6.21 3 1,650.00 6.20 3 2,450.00 6.32 13

Fast Moving Consumer Goods 20.00 9.00 1 10.00 9.25 1 280.00 8.60 3

   Other Agricultural Products 20.00 9.00 1  - 9.00  - 20.00 9.00 1

         EFPL 20.00 9.00 1  - 9.00  - 20.00 9.00 1

   Packaged Foods  - 9.25  - 10.00 9.25 1 260.00 8.40 2

Finance 143,819.46 7.65 448 316,921.00 7.64 803 1,262,040.60 7.76 3,250

   Banks 18,425.30 8.12 104 68,233.80 7.85 215 259,286.54 8.43 846

         ALBK 1,500.00 7.85 1  -  -  -  -  -  -
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Weekly Fixed Income Report

Last Week Week Before Last 30 days

Name Value* Yield Trade Value* Yield Trade Value* Yield Trade

         EXIMBK 1,100.00 7.07 3  -  -  -  -  -  -

         NABARD 11,071.00 6.65 20  - 6.56  -  -  -  -

   Financial Institutions 3.00 11.97 2 1.00 11.30 1 23.40 11.13 12

         IFCI 3.00 11.97 2 1.00 11.30 1 23.40 11.13 12

   General Insurance  - 8.88  - 151.00 8.88 3 358.00 8.68 8

   Housing Finance Companies 34,080.00 7.22 60 74,044.29 8.25 122 288,683.31 7.67 468

         DHFL 600.00 46.09 2 15,690.77 46.09 12  -  -  -

         HDFC 8,910.00 6.21 10 7,800.00 5.95 22  -  -  -

         IBULHSGFIN 1,250.00 26.39 1  -  -  -  -  -  -

   Other Finance companies (including NBFCs) 91,311.16 7.52 282 168,710.92 7.36 450 704,337.35 7.44 1,897

         ADITYABIRLAFIN 2,317.00 6.54 5  - 7.43  - 4,578.00 7.43 19

         HDFCL 44,210.00 6.74 39 89,481.00 6.56 58  -  -  -

         L&TFINANCE 1,000.00 6.71 1  -  -  -  -  -  -

   Other Financial Services  - 8.18  - 5,780.00 8.18 12 9,352.00 8.42 19

Healthcare 600.00 10.92 2  - 10.75  - 2,935.00 10.32 8

   Pharmaceuticals 600.00 10.92 2  - 10.75  - 2,935.00 10.32 8

         PEL 600.00 10.92 2  - 10.75  - 2,935.00 10.32 8

Industrials 50.00 6.20 1 250.00 5.52 1 2,735.00 7.73 12

   Construction & Engineering  - 5.52  - 250.00 5.52 1 350.00 5.60 2

   Construction, Agricultural & Commercial Vehicles 50.00 6.20 1  - 7.60  - 1,875.00 6.93 6

         TATAMOTORS 50.00 6.20 1  - 7.60  - 1,875.00 6.93 6

   Heavy Electrical Equipment  - 9.98  -  - 9.98  - 510.00 9.98 4

Telecom 4,520.00 8.30 3  - 8.36  - 7,020.00 8.36 4

   Telecommunication Services 20.00 7.12 1  - 7.12  - 20.00 7.12 1

         BHARTIARTL 20.00 7.12 1  - 7.12  - 20.00 7.12 1

   Telecommunications Equipment 4,500.00 8.89 2  - 8.78  - 7,000.00 8.78 3
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Weekly Fixed Income Report

Last Week Week Before Last 30 days

Name Value* Yield Trade Value* Yield Trade Value* Yield Trade

         BTL 4,500.00 8.89 2  - 8.78  - 7,000.00 8.78 3

Utilities 12,192.11 8.57 87 19,761.33 8.35 136 64,808.44 8.98 484

   Electric Utilities 12,192.11 8.57 87 19,761.33 8.35 136 64,808.44 8.98 484

         POWERGRID 4,578.00 6.20 16 4,870.00 6.73 23  -  -  -

         STERLITEPOWER 2,500.00 6.60 3  - 6.60  - 2,500.00 6.60 3

         TPREL 500.00 7.75 2  -  -  -  -  -  -

(* Figures In INR Million)
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Weekly Fixed Income Report

CREDIT HAZARD

Name T T1 T5 M1 M3 M6 M12

IDEA DANGEROUS DANGEROUS DANGEROUS EXTREME VERY HIGH HIGH LOW

RPOWER EXTREME EXTREME EXTREME EXTREME EXTREME VERY HIGH HIGH

YESBANK EXTREME EXTREME EXTREME EXTREME VERY HIGH VERY HIGH HIGH

BALLARPUR EXTREME EXTREME EXTREME VERY HIGH HIGH HIGH LOW

DHFL VERY HIGH VERY HIGH VERY HIGH EXTREME EXTREME EXTREME VERY HIGH

RELINFRA VERY HIGH VERY HIGH VERY HIGH EXTREME VERY HIGH VERY HIGH HIGH

RCOM VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH EXTREME

SIMPLEXCAS VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH HIGH

DISHTV VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH HIGH HIGH

IBULHSGFIN VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH HIGH HIGH

PARNAXLAB VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH HIGH HIGH

RELCAPITAL VERY HIGH VERY HIGH VERY HIGH VERY HIGH VERY HIGH HIGH HIGH

MANPASAND VERY HIGH VERY HIGH VERY HIGH HIGH HIGH HIGH HIGH

PCJEWELLER HIGH HIGH HIGH HIGH VERY HIGH VERY HIGH DANGEROUS

EASTRED HIGH HIGH HIGH HIGH VERY HIGH VERY HIGH VERY HIGH

TIRUMALCHM HIGH HIGH HIGH HIGH HIGH VERY HIGH EXTREME

JYOTI HIGH HIGH HIGH HIGH HIGH VERY HIGH HIGH

PALREDTEC HIGH HIGH HIGH HIGH HIGH VERY HIGH HIGH

VAKRANGEE HIGH HIGH HIGH HIGH HIGH HIGH VERY HIGH

ABCINDQ HIGH HIGH HIGH HIGH HIGH HIGH HIGH

ADANIPOWER HIGH HIGH HIGH HIGH HIGH HIGH HIGH

ALOKTEXT HIGH HIGH HIGH HIGH HIGH HIGH HIGH

ANSALBU HIGH HIGH HIGH HIGH HIGH HIGH HIGH

APPLEFIN HIGH HIGH HIGH HIGH HIGH HIGH HIGH

BIHSPONG HIGH HIGH HIGH HIGH HIGH HIGH HIGH
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Weekly Fixed Income Report

Name T T1 T5 M1 M3 M6 M12

BRADYM HIGH HIGH HIGH HIGH HIGH HIGH HIGH

BUTTERFLY HIGH HIGH HIGH HIGH HIGH HIGH HIGH

CENTEXT HIGH HIGH HIGH HIGH HIGH HIGH HIGH

CHOWGULSTM HIGH HIGH HIGH HIGH HIGH HIGH HIGH

CIMMCO HIGH HIGH HIGH HIGH HIGH HIGH HIGH

DBREALTY HIGH HIGH HIGH HIGH HIGH HIGH HIGH

DHAMPURSUG HIGH HIGH HIGH HIGH HIGH HIGH HIGH

DIVYAJYQ HIGH HIGH HIGH HIGH HIGH HIGH HIGH

EDELWEISS HIGH HIGH HIGH HIGH HIGH HIGH HIGH

EMCO HIGH HIGH HIGH HIGH HIGH HIGH HIGH

EMKAY HIGH HIGH HIGH HIGH HIGH HIGH HIGH

EROSMEDIA HIGH HIGH HIGH HIGH HIGH HIGH HIGH

GATI HIGH HIGH HIGH HIGH HIGH HIGH HIGH

GLOBOFFS HIGH HIGH HIGH HIGH HIGH HIGH HIGH

GREYCELLS HIGH HIGH HIGH HIGH HIGH HIGH HIGH

GUJINTRX HIGH HIGH HIGH HIGH HIGH HIGH HIGH

GVKPIL HIGH HIGH HIGH HIGH HIGH HIGH HIGH

HATHWAY HIGH HIGH HIGH HIGH HIGH HIGH HIGH

HCC HIGH HIGH HIGH HIGH HIGH HIGH HIGH

HDIL HIGH HIGH HIGH HIGH HIGH HIGH HIGH

IBREALEST HIGH HIGH HIGH HIGH HIGH HIGH HIGH

IZMO HIGH HIGH HIGH HIGH HIGH HIGH HIGH

JPASSOCIAT HIGH HIGH HIGH HIGH HIGH HIGH HIGH

JPPOWER HIGH HIGH HIGH HIGH HIGH HIGH HIGH

JBFIND HIGH HIGH HIGH HIGH HIGH HIGH HIGH

MBLINFRA HIGH HIGH HIGH HIGH HIGH HIGH HIGH
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Weekly Fixed Income Report

Name T T1 T5 M1 M3 M6 M12

MERCATOR HIGH HIGH HIGH HIGH HIGH HIGH HIGH

PENINLAND HIGH HIGH HIGH HIGH HIGH HIGH HIGH

RAIN HIGH HIGH HIGH HIGH HIGH HIGH HIGH

RTNPOWER HIGH HIGH HIGH HIGH HIGH HIGH HIGH

RAUNAQEPC HIGH HIGH HIGH HIGH HIGH HIGH HIGH

RAVALSUGAR HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SIPL HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SHIVAAGRO HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SHREYANIND HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SITICABLE HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SREINFRA HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SUPERSPIN HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SUPERTEX HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SUPREMEINF HIGH HIGH HIGH HIGH HIGH HIGH HIGH

SYNCOM HIGH HIGH HIGH HIGH HIGH HIGH HIGH

TALWALKARS HIGH HIGH HIGH HIGH HIGH HIGH HIGH

TCPLPACK HIGH HIGH HIGH HIGH HIGH HIGH HIGH

ZENITHEXPO HIGH HIGH HIGH HIGH HIGH HIGH HIGH

ZICOM HIGH HIGH HIGH HIGH HIGH HIGH HIGH

APCOTEXIND HIGH HIGH HIGH HIGH HIGH HIGH LOW

BFUTILITIE HIGH HIGH HIGH HIGH HIGH HIGH LOW

BINANIIND HIGH HIGH HIGH HIGH HIGH HIGH LOW

COX&KINGS HIGH HIGH HIGH HIGH HIGH HIGH LOW

GAIL HIGH HIGH HIGH HIGH HIGH HIGH LOW

IIFL HIGH HIGH HIGH HIGH HIGH HIGH LOW

IRB HIGH HIGH HIGH HIGH HIGH HIGH LOW
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Weekly Fixed Income Report

Name T T1 T5 M1 M3 M6 M12

J&KBANK HIGH HIGH HIGH HIGH HIGH HIGH LOW

JAYAGROGN HIGH HIGH HIGH HIGH HIGH HIGH LOW

JINDALSTEL HIGH HIGH HIGH HIGH HIGH HIGH LOW

LAKSHVILAS HIGH HIGH HIGH HIGH HIGH HIGH LOW

PODDARHOUS HIGH HIGH HIGH HIGH HIGH HIGH LOW

POKARNA HIGH HIGH HIGH HIGH HIGH HIGH LOW

PONDYOXIDE HIGH HIGH HIGH HIGH HIGH HIGH LOW

PRICOLLTD HIGH HIGH HIGH HIGH HIGH HIGH LOW

PFOCUS HIGH HIGH HIGH HIGH HIGH HIGH LOW

RHFL HIGH HIGH HIGH HIGH HIGH HIGH LOW

RELIGARE HIGH HIGH HIGH HIGH HIGH HIGH LOW

SHIRPUR-G HIGH HIGH HIGH HIGH HIGH HIGH LOW

SHREYAS HIGH HIGH HIGH HIGH HIGH HIGH LOW

SIMPLEXINF HIGH HIGH HIGH HIGH HIGH HIGH LOW

TALBROSENG HIGH HIGH HIGH HIGH HIGH HIGH LOW

ZEEL HIGH HIGH HIGH HIGH HIGH HIGH LOW

AUTOIND HIGH HIGH HIGH HIGH HIGH LOW HIGH

ESTER HIGH HIGH HIGH HIGH HIGH LOW HIGH

IFBAGRO HIGH HIGH HIGH HIGH HIGH LOW HIGH

PRAKASH HIGH HIGH HIGH HIGH HIGH LOW HIGH

ABAN HIGH HIGH HIGH HIGH HIGH LOW LOW

AKSHARCHEM HIGH HIGH HIGH HIGH HIGH LOW LOW

ARIES HIGH HIGH HIGH HIGH HIGH LOW LOW

CAPRIHANS HIGH HIGH HIGH HIGH HIGH LOW LOW

CENTURYTEX HIGH HIGH HIGH HIGH HIGH LOW LOW

COFFEEDAY HIGH HIGH HIGH HIGH HIGH LOW LOW
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Weekly Fixed Income Report

Name T T1 T5 M1 M3 M6 M12

EVEREADY HIGH HIGH HIGH HIGH HIGH LOW LOW

GANESHBE HIGH HIGH HIGH HIGH HIGH LOW LOW

GET&D HIGH HIGH HIGH HIGH HIGH LOW LOW

NDL HIGH HIGH HIGH HIGH HIGH LOW LOW

NCC HIGH HIGH HIGH HIGH HIGH LOW LOW

PRECAM HIGH HIGH HIGH HIGH HIGH LOW LOW

RBLBANK HIGH HIGH HIGH HIGH HIGH LOW LOW

RUCHIRA HIGH HIGH HIGH HIGH HIGH LOW LOW

SINTEX HIGH HIGH HIGH HIGH HIGH LOW LOW

SPARC HIGH HIGH HIGH HIGH HIGH LOW LOW

SUPERHOUSE HIGH HIGH HIGH HIGH HIGH LOW LOW

TATAMOTORS HIGH HIGH HIGH HIGH HIGH LOW LOW

BAJAJHIND HIGH HIGH HIGH HIGH LOW HIGH HIGH

CORALAB HIGH HIGH HIGH HIGH LOW HIGH HIGH

VISHNU HIGH HIGH HIGH HIGH LOW LOW HIGH

CORPBANK HIGH HIGH HIGH HIGH LOW LOW LOW

HCLTECH HIGH HIGH HIGH HIGH LOW LOW LOW

HITECHGEAR HIGH HIGH HIGH HIGH LOW LOW LOW

IDBI HIGH HIGH HIGH HIGH LOW LOW LOW

INOXWIND HIGH HIGH HIGH HIGH LOW LOW LOW

MANINFRA HIGH HIGH HIGH HIGH LOW LOW LOW

RANEENGINE HIGH HIGH HIGH HIGH LOW LOW LOW

SADBHIN HIGH HIGH HIGH HIGH LOW LOW LOW

STERTOOLS HIGH HIGH HIGH HIGH LOW LOW LOW

THOMASCOOK HIGH HIGH HIGH HIGH LOW LOW LOW

UCOBANK HIGH HIGH HIGH HIGH LOW LOW LOW
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Weekly Fixed Income Report

Name T T1 T5 M1 M3 M6 M12

DWARKESH HIGH HIGH HIGH LOW LOW HIGH HIGH

MCDHOLDING HIGH HIGH HIGH LOW LOW HIGH HIGH

CINELINE HIGH HIGH HIGH LOW LOW LOW LOW

MAGMA HIGH HIGH HIGH LOW LOW LOW LOW

PNBHOUSING HIGH HIGH HIGH LOW LOW LOW LOW

RBL HIGH HIGH HIGH LOW LOW LOW LOW

SHARDACROP HIGH HIGH HIGH LOW LOW LOW LOW

KLGCAP HIGH HIGH LOW LOW LOW HIGH HIGH

GUJFLUORO HIGH HIGH LOW LOW LOW LOW LOW

HINDCOPPER HIGH HIGH LOW LOW LOW LOW LOW

Legends :         Dangerous          Extreme          Very High          High          Low
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Weekly Fixed Income Report

NEW ISSUANCE  - 16 BONDS

Issuer Bond

ADITYA BIRLA HOUSING FINANCE LIMITED SR K1 FY 2019-20 RR NCD 17FB23 FVRS10LAC

AMBIT FINVEST PRIVATE LIMITED BR NCD 01JU22 FVRS1LAC

BHARTI TELECOM LIMITED SR IV 8.25 LOA 17MR21 FVRS10LAC

BHARTI TELECOM LIMITED SR V 8.90 LOA 17FB22 FVRS10LAC

GRASIM INDUSTRIES LIMITED SR 1920/III 6.65 NCD 17FB23 FVRS10LAC

GRASIM INDUSTRIES LIMITED SR 1920/III 6.65 NCD 17FB23 FVRS10LAC

HDB FINANCIAL SERVICES LIMITED SR 2020 A/1(FX)/150 7.09 NCD 17AP23 FVRS10LAC

ICICI BANK LIMITED SERIES DFE20T2 7.10 BD 17FB30 FVRS10LAC

ICICI BANK LIMITED SERIES DFE20T2 7.10 BD 17FB30 FVRS10LAC

IIFL WEALTH FINANCE LIMITED SR IHRS-03 BR NCD 25OT21 FVRS1LAC

L & T INFRASTRUCTURE FINANCE COMPANY LIMITED SR C OPT 1 8.50 NCD 17JN23 FVRS10LAC

L & T INFRASTRUCTURE FINANCE COMPANY LIMITED SR C OPT 2 8.50 NCD 17FB23 FVRS10LAC

L & T INFRASTRUCTURE FINANCE COMPANY LIMITED SR C OPT 3 8.50 NCD 17MR23 FVRS10LAC

L & T INFRASTRUCTURE FINANCE COMPANY LIMITED SR C OPT 4 8.10 NCD 17FB22 FVRS10LAC

TATA CLEANTECH CAPITAL LIMITED SR D FY 2019-20 8 NCD 17FB23 FVRS10LAC

TATA MOTORS FINANCE SOLUTIONS LIMITED SR A FY 19-20 9.45 NCD 17FB23 FVRS10LAC

Legends :         Dangerous          Extreme          Very High          High          Low

MATURING THIS WEEK - 50 BONDS

Issuer Bond

AU SMALL FINANCE BANK LIMITED AUBANK-11.20-2020

BAJAJ FINANCE LIMITED BAJFINANCE-0.00-2020

BAJAJ FINANCE LIMITED BAJFINANCE-0.00-2020

BELSTAR INVESTMENT AND FINANCE PRIVATE
LIMITED

BIAFPL-8.75-2020

BELSTAR INVESTMENT AND FINANCE PRIVATE
LIMITED

BIAFPL-13.50-2020

BHARTI TELECOM LIMITED BTL-0.00-2020

CAPRI GLOBAL CAPITAL LIMITED CGCL-9.50-2020

CAPRI GLOBAL CAPITAL LIMITED CGCL-9.50-2020

CHOLAMANDALAM INVESTMENT AND FINANCE
COMPANY LTD

CHOLAFIN-8.02-2020

CHOLAMANDALAM INVESTMENT AND FINANCE
COMPANY LTD

CHOLAFIN-8.02-2020

DEWAN HOUSING FINANCE CORPORATION LTD. DHFL-9.80-2020

DEWAN HOUSING FINANCE CORPORATION LTD. DHFL-9.80-2020

ECL FINANCE LIMITED ECLFIN-9.00-2020

ECL FINANCE LIMITED ECLFIN-9.00-2020

ECL FINANCE LIMITED ECLFIN-0.00-2020

ECL FINANCE LIMITED ECLFIN-0.00-2020

ECL FINANCE LIMITED ECLFIN-0.00-2020

FINCARE SMALL FINANCE BANK LIMITED FSFBL-11.75-2020

FINCARE SMALL FINANCE BANK LIMITED FSFBL-9.83-2020

FINCARE SMALL FINANCE BANK LIMITED FSFBL-12.85-2020

FINCARE SMALL FINANCE BANK LIMITED FSFBL-10.30-2020

FINCARE SMALL FINANCE BANK LIMITED FSFBL-13.50-2020

FUSION MICROFINANCE PRIVATE FUSIONMFIN-9.35-2020
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Issuer Bond

FUSION MICROFINANCE PRIVATE FUSIONMFIN-15.50-2020

HDB FINANCIAL SERVICES HDBFIN-7.67-2020

HINDUJA LEYLAND FINANCE HINDUJALEYLAND-10.65-2020

HOUSING DEVELOPMENT FINANCE CORP.LTD. HDFC-0.00-2020

HOUSING DEVELOPMENT FINANCE CORP.LTD. HDFC-0.00-2020

IDFC BANK LIMITED IDFCBANK-8.63-2020

IDFC BANK LIMITED IDFCBANK-8.63-2020

INDIABULLS HOUSING FINANCE LTD IBULHSGFIN-8.75-2020

INDIABULLS HOUSING FINANCE LTD IBULHSGFIN-8.75-2020

IOT UTKAL ENERGY SERVICES IOTUTKAL-9.84-2020

KEYSTONE REALTORS PRIVATE LIMITED KRPL-13.50-2020

KOTAK MAHINDRA PRIME KOTAKMAHPRIME-0.00-2020

L&T HOUSING FINANCE LTD L&THOUSING-8.05-2020

LIC HOUSING FINANCE LTD. LICHSGFIN-8.02-2020

LIC HOUSING FINANCE LTD. LICHSGFIN-8.02-2020

LIC HOUSING FINANCE LTD. LICHSGFIN-7.77-2020

LIC HOUSING FINANCE LTD. LICHSGFIN-7.77-2020

MUTHOOT FINCORP LIMITED MUTHOOTFINCORP-9.98-2020

NATIONAL BANK OF AGRICULTURE & RURAL
DEVELOPMENT

NABARD-6.70-2020

NATIONAL BANK OF AGRICULTURE & RURAL
DEVELOPMENT

NABARD-8.22-2020

NEEPA REAL ESTATES PRIVATE NEEPARE-0.00-2020

POWER FINANCE CORPORATION LTD. PFC-8.82-2020

POWER FINANCE CORPORATION LTD. PFC-8.82-2020

SATIN CREDITCARE NETWORK LIMITED SATIN-13.00-2020

TAMILNADU ELECTRICITY BOARD TEB-8.32-2020
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Weekly Fixed Income Report

Issuer Bond

TUBE INVESTMENTS OF INDIA LTD. TUBEINVEST-7.55-2020

TUBE INVESTMENTS OF INDIA LTD. TUBEINVEST-7.55-2020

Legends :         Dangerous          Extreme          Very High          High          Low

Weekly Fixed Income Report | Week of Feb 17, 2020 - Feb 21, 2020 | Powered by PIXSTOX | Copyright © 2006-2020, IPeritus | PIXSTOX | Read Disclaimer | February 24, 2020 | 17



Weekly Fixed Income Report

 TOP 50 LIQUID BONDS ANALYTICS

Sector Issuer Bond Rating Date Count Value* Price Yield MacDur ModDur Convex 25BP UP 25BP DN 50BP UP 50BP DN Spread

OTHER FOODCORP 7.64%-12/2029 AAA 12-Dec-29 7 5,070.00 103.23 7.16 7.18 6.69 60.25 101.52 104.98 99.77 106.76 1.75

OTHER NHAIL 7.35%-1/2031 AAA 11-Jan-31 7 374.00 114.06 5.59 7.84 7.32 72.01 112.00 116.18 109.89 118.34 0.18

FINANCE BANKBARODA 8.70%-11/2024 AA 28-Nov-24 6 206.00 102.75 7.96 4.04 3.74 18.92 101.80 103.72 100.83 104.70 2.56

FINANCE CHOLAFIN 10.88%-12/2099 AA 31-Dec-99 6 168.00 101.34 10.64 8.59 7.61 117.57 99.45 103.31 97.49 105.35 5.23

FINANCE HDFCL 6.99%-2/2023 AAA 13-Feb-23 6 8,552.00 100.11 6.94 2.79 2.61 9.48 99.46 100.76 98.80 101.43 1.53

FINANCE INDIANRAILFIN 6.59%-4/2023 AAA 14-Apr-23 6 3,550.00 101.25 6.16 2.92 2.74 10.44 100.56 101.94 99.86 102.65 0.75

FINANCE KTKBANK 12.00%-11/2028 A 16-Nov-28 6 131.90 105.43 10.14 5.96 5.47 42.48 104.00 106.89 102.55 108.37 4.73

OTHER ESSKAYFIN 10.50%-12/2099 AA 31-Dec-99 6 95.00 102.55 9.65 8.59 7.61 117.58 100.64 104.54 98.65 106.60 4.24

OTHER FOODCORP 7.60%-1/2030 AAA 09-Jan-30 6 1,840.00 102.92 7.17 7.26 6.77 61.29 101.20 104.68 99.43 106.48 1.76

UTILITIES UPPOWER 10.15%-1/2025 A 20-Jan-25 6 97.00 97.13 11.38 4.09 3.76 19.11 96.22 98.05 95.31 98.98 5.98

UTILITIES UPPOWER 8.97%-2/2024 AA 15-Feb-24 6 760.00 100.98 8.95 3.40 3.33 13.04 100.15 101.83 99.30 102.68 3.54

UTILITIES UPPOWER 8.97%-2/2025 BBB 14-Feb-25 6 832.00 100.96 9.01 4.08 4.00 19.07 99.96 101.98 98.95 103.00 3.60

FINANCE AXISBANK 7.65%-1/2027 AAA 30-Jan-27 5 1,600.00 102.25 7.22 5.62 5.24 35.91 100.92 103.60 99.57 104.97 1.81

FINANCE HDFCL 7.35%-2/2025 AAA 10-Feb-25 5 12,950.00 100.92 7.12 4.33 4.04 21.42 99.90 101.94 98.88 102.98 1.71

FINANCE HDFCL 8.05%-10/2029 AAA 22-Oct-29 5 1,758.00 104.25 7.40 6.93 6.43 56.64 102.59 105.95 100.90 107.68 2.00

FINANCE INDIANRAILFIN 7.04%-3/2026 AAA 03-Mar-26 5 427.00 107.38 5.56 4.80 4.50 27.96 106.19 108.60 104.97 109.84 0.15

FINANCE KTKBANK 12.00%-2/2029 A 15-Feb-29 5 24.20 107.36 7.68 6.20 5.68 45.02 105.85 108.90 104.31 110.47 2.28

FINANCE PNB 9.15%-12/2099 AA 31-Dec-99 5 74.00 101.40 8.78 8.59 7.61 117.63 99.51 103.37 97.54 105.41 3.37

FINANCE RECLTD 8.56%-11/2028 AAA 29-Nov-28 5 44.00 107.82 7.46 6.47 6.01 48.94 106.22 109.46 104.58 111.13 2.05

FINANCE SBIN 8.50%-12/2099 AA 31-Dec-99 5 608.00 103.31 7.62 8.59 7.61 117.62 101.38 105.31 99.38 107.39 2.21

FINANCE TATACAPFINSERV 11.95%-6/2029 A 12-Jun-29 5 22.20 105.41 10.24 5.96 5.47 44.52 103.99 106.87 102.53 108.36 4.83

FINANCE BAJFINANCE 7.10%-2/2023 AAA 10-Feb-23 4 6,600.00 100.09 7.06 2.78 2.59 9.41 99.44 100.74 98.79 101.40 1.65

FINANCE DCBBANK 9.85%-11/2026 A 18-Nov-26 4 14.00 100.57 9.70 5.17 4.77 31.06 99.38 101.78 98.17 103.01 4.30

FINANCE ECLFIN 9.45%-8/2021 AA 06-Aug-21 4 630.00 91.74 16.09 1.37 1.26 2.82 91.46 92.03 91.17 92.33 10.68

FINANCE HDFCL 8.51%-7/2020 AAA 15-Jul-20 4 2,600.00 100.82 6.08 0.40 0.37 0.47 100.73 100.91 100.64 101.00 0.67
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Sector Issuer Bond Rating Date Count Value* Price Yield MacDur ModDur Convex 25BP UP 25BP DN 50BP UP 50BP DN Spread

FINANCE INDIANRAILFIN 7.33%-8/2027 AAA 28-Aug-27 4 1,350.00 101.63 7.04 5.85 5.46 40.03 100.25 103.03 98.85 104.45 1.63

FINANCE INDIANRAILFIN 8.55%-2/2029 AAA 21-Feb-29 4 1,500.00 108.68 7.20 6.69 6.21 51.57 107.01 110.39 105.31 112.13 1.79

FINANCE INDIANRAILFIN 8.63%-3/2029 AAA 19-Mar-29 4 78.52 121.29 5.58 6.30 5.87 49.34 119.53 123.09 117.73 124.93 0.17

FINANCE LICHSGFIN 0.00%-5/2020 AAA 18-May-20 4 6,500.00 109.95 5.61 0.24 0.24 0.29 109.89 110.02 109.82 110.08 0.20

FINANCE LICHSGFIN 7.40%-9/2024 AAA 06-Sep-24 4 921.00 100.02 7.37 3.90 3.65 18.04 99.11 100.93 98.19 101.86 1.97

FINANCE LICHSGFIN 7.45%-2/2023 AAA 10-Feb-23 4 2,650.00 100.85 7.12 2.77 2.58 9.32 100.20 101.50 99.55 102.16 1.71

FINANCE LICHSGFIN 8.70%-3/2029 AAA 23-Mar-29 4 602.00 106.27 7.71 6.30 5.87 49.32 104.73 107.85 103.15 109.46 2.30

FINANCE NABARD 8.24%-3/2029 AAA 22-Mar-29 4 4,900.00 107.68 7.20 6.38 5.96 50.36 106.09 109.30 104.47 110.96 1.79

FINANCE NABARD 8.60%-1/2022 AAA 31-Jan-22 4 1,417.00 104.29 6.18 1.86 1.72 4.62 103.85 104.74 103.40 105.20 0.77

FINANCE RECLTD 8.83%-1/2022 AAA 21-Jan-22 4 2,000.00 104.08 6.48 1.83 1.69 4.49 103.65 104.53 103.20 104.97 1.07

FINANCE SBIN 8.75%-8/2024 AAA 30-Aug-24 4 62.00 103.24 7.84 3.80 3.52 17.11 102.34 104.15 101.42 105.08 2.44

FINANCE SUNDARMFIN 8.37%-1/2030 AAA 29-Jan-30 4 43.00 101.47 8.14 7.16 6.65 59.70 99.81 103.18 98.10 104.92 2.73

OTHER HUDC 8.37%-3/2029 AAA 25-Mar-29 4 1,100.00 108.76 7.17 6.36 5.94 50.14 107.16 110.39 105.53 112.06 1.76

OTHER HUDC 8.56%-9/2028 AA 02-Sep-28 4 57.00 119.64 5.59 6.24 5.80 46.29 117.92 121.39 116.17 123.18 0.18

OTHER INDINFRADEBT 8.60%-12/2024 AAA 30-Dec-24 4 360.00 101.43 8.29 4.14 3.83 19.66 100.47 102.41 99.49 103.40 2.88

OTHER NHAIL 7.98%-12/2049 AAA 23-Dec-49 4 1,500.00 107.05 7.38 11.14 10.21 182.49 104.38 109.84 101.58 112.76 1.97

UTILITIES UPPOWER 10.15%-1/2026 A 20-Jan-26 4 12.00 96.00 11.59 4.72 4.34 25.40 94.97 97.05 93.92 98.11 6.18

UTILITIES UPPOWER 9.75%-10/2023 A 20-Oct-23 4 14.00 96.02 11.68 3.17 2.92 11.97 95.32 96.72 94.62 97.43 6.27

UTILITIES UPPOWER 9.75%-10/2025 A 20-Oct-25 4 36.00 95.50 11.34 4.51 4.16 23.72 94.51 96.50 93.51 97.51 5.93

ENERGY RELIANCE 7.07%-12/2020 A 24-Dec-20 3 1,350.00 100.89 5.88 0.84 0.79 1.35 100.70 101.09 100.50 101.29 0.47

FINANCE ANDHRABANK 10.99%-12/2099 AA 31-Dec-99 3 20.00 103.44 8.31 8.59 7.61 117.57 101.51 105.44 99.50 107.52 2.90

FINANCE ARGFL 8.95%-6/2029 AAA 06-Jun-29 3 666.00 104.60 8.20 6.40 5.93 50.11 103.07 106.17 101.50 107.77 2.80

FINANCE HDFCL 6.77%-6/2021 AAA 28-Jun-21 3 9,000.00 100.38 6.49 1.33 1.24 2.73 100.07 100.69 99.76 101.01 1.09

FINANCE HDFCL 7.21%-12/2022 AAA 30-Dec-22 3 2,250.00 100.69 6.92 2.66 2.49 8.76 100.07 101.32 99.44 101.95 1.51

FINANCE HDFCL 8.70%-12/2020 AAA 15-Dec-20 3 3,500.00 101.80 6.30 0.81 0.75 1.26 101.61 101.99 101.42 102.18 0.89

(* Figures In INR Million) | Date = Maturity Date | Price = Wt. Avg Price | Yield = Wt. Avg Yield | MacDur = Wt. Avg MacDur | ModDur = Wt. Avg ModDur | Convex = Wt. Avg Convexity | Count = No. of Trades
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