9. Repo/Reverse Repo Auctions under Liquidity Adjustment Facility

( Billion)

Repo Repo (Injection) Reverse Repo (Absorption) Net injection (+)/ Out-
Date period |  Bids Received Bids Accepted Cut-off Bids Received Bids Accepted Cut-off Al')so'rp.tion(-) MSF standing
(Day(s)) | Number | Amount | Number | Amount | Rate(%) | Number | Amount | Number | Amount | Rate(%) | of Liquidity (5-10) Amount

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Mar. 26,2012 1 78 1,956.35 78 1956.35| 850 —_ — — — — 1,956.35 3.00 [-1959.35
Mar. 27,2012 1 71 1,783.45 71 1,783.45| 8.50 3 4.60 3 4.60 7.50 1,778.85 10.00 |-1,788.85
Mar. 28,2012 1 68 1,638.75 68 1,63875| 8.50 0.05 0.05 7.50 1,638.70 3.05 |-1641.75
Mar. 29,2012 1 71 1,610.15 71 1,610.15| 8.50 — — — — — 1,610.15 38.25 |-1,648.40

Mar. 30,2012 4 57 1,248.15 57 1,248.15| 850 1 0.10 1 0.10 7.50 1,248.05 52.75

Mar. 30, 2012~ 4 42 727.05 42 727.05| 850 — —_ —_ — — 727.05 — -2,027.85

MSF: Marginal Standing Facility
~ : Additional repo auction.

' — ' No bid was received in the auction/Not Applicable





