Dear All,

Please Note the changes in Month End File  W.E.F 31st July 2018

1. The State development Bonds Annualized and Semi-Annualized month-end Yield curve will not be published as they are not used by the Members.
1. As desired by the market participants ,the format for Corporate perpetual Bond AT-1 spreads has been changed and made similar to the other matrices.
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New format
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Ratings / Tenors[Upto 5 Years|Above 5 Years
AA & Above 145 170
AA- & Below 250 275

icable for Perpectual bonds (AT-1) issued by banks;
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Spreads in bps over FIMMDA-PDAI
Valuation Mat:

curve for Valuation of Coporate Bonds-Additional Tier 1 Bonds
as on 31 July 2018

Annualised

0.5 1 2 3 4 5 6 7 8 9 10
spreads

AAA 141 141 141 141 141 141 170 170 170 170 170
AA+ 141 141 141 141 141 141 170 170 170 170 170
AA 141 141 141 141 141 141 170 170 170 170 170
AA- 281 281 281 281 281 281 177 177 177 177 177
A+ 281 281 281 281 281 281 177 177 177 177 177
A 281 281 281 281 281 281 177 177 177 177 177
A- 281 281 281 281 281 281 177 177 177 177 177
BBB+ 281 281 281 281 281 281 177 177 177 177 177
BBB 281 281 281 281 281 281 177 177 177 177 177
BBB- 281 281 281 281 281 281 177 177 177 177 177





