C ccCIL Daily Market Analytics CCIL Research
Date: 07-Oct-2025
G-Sec Markets
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Table 1: Government Security (G-Sec.) Yields
(%) Change Over (Basis Points) 700 - Chart 7: 3 Month Yield & Moving Averages (%)
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Current Change Over (Basis Points) Current Change Over (Basis Paints)
Sector (%)  1Day 1Week IMonth 3Month 1Year| (%) 1Day 1Week 1Month 3Month 1 Year IBOR O|S(5Y) MM|FOR(5Y) (RS Crore) O|S MM|FOR
1 Year h41 -1.16 480 99 -1015 9541 - - - - - -
2 Ve 5% 30 8 e us% G 58 s ba un x| (MWl W 68l {Today (L
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Note: 1 Year MIFOR has been discontinued from 1 July 2023

*Note: MIFOR indicates MODIFIED MIFOR from January 2022
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Derivatives Vs. G-Sec Spread
0- Chart 14: 2Y OIS/G-Sec Spread (Bps) 0. Chart 15: 5Y OIS/G-SecSpread (Bps) Chart 16: 5Y OIS & G-SecYields (26)
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Table 7: OIS / G-Sec Spread (Basis Points)
Current Before
1 Day 1 Week 1 Month 3 Month 1 Year
2 years -35 -33 -38 -39 -23 -62
5 years -54  -50 -54 -58 -38 -70
Table 8: Interest Rate Futures
Ol Value Growth Over (%)
(Lots)  (RsCrore)  1Day 1Week 1Month 3Month 1 Year
NSE 40772 1 -100  -100 -99 -99 -08
MSEI 0 0
BSE 0 0 - - - - -
Total IRF 40772 1 -100  -100 -99 -99 -08
0.1: Open Interest
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Chart 17: Call Daily Rates & 3M Moving Average (MA) (%)

Chart 18: REPO Daily Rates & 3M Moving Average (MA) (%)

Chart 19: TREP Daily Rates & 3M Moving Average (MA) (%)
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Chart 20: MSF Volume through LA (Rs Crore) 228888 Chart 21; Liquidity Absorption through LAF (Rs Crore) Tﬂb|99 Mﬂﬂey Mﬂfkﬁl Tfade VO\UmGS (RS Cmre)
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Tab|910: MoneyMarke[Ra[es Table 11: Systemic Liquidity under Liquidty AdjustmentBIZ?(J(:riJity (LAF) (Rs. Crore)
(et Sl gy (e O B o o 1D IWeek  IVorhh  FWerh  1Vewr
M Vel Side 0y Lk lhoh SMeb L . Reverse Repo* o e He e 2o
E WU A B | e i w100 g mm
o oS Wm0 way e
¢ B W N @y |eebelees . awes oo e cwewn oo

Note: Call market data tables and charts reflect trading activity up
to 18:00 IST.

Note: As per RBI Press release dated 27 Dec 2023, MSF and SDF

values are totals including holidays/weekends.



https://www.rbi.org.in/Scripts/BS_PressReleaseDisplay.aspx?prid=56998
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Foreign Exchange (Forex) Market
Chart 22: Spot INRIUSD Rate Chart 23: Trends in Sp°txgie r?t';‘é)REER (40 currency trade Chart 24; INR Exchange Rate (Base: 01-Apr-04 = 100)
80.00 110.00 - ’ e 88.00 220.00
88.00 108.00 87.00 0000 e
:;22 5 10600 gggg | |eooo
85:00 E 104.00 84.00 é 160.00
w 83.00 2 140.00
84.00 4 10200 W
83.00 100,00 :igg 120.00
82.00 T e oune wo | 8,00 100.00§ S 333880 8888884
$58:888:8:83835335455 62838232372 e a0 —m
. Table 14: INR Exchange Rate against Major Currencies
Table 12: Rupee Forward Premia (% pa) Table 13: Forex Settlement Volumes Curent 3 Month Before
Current Before ($ Million) Today Yesterday § Mean Std.Dev. 1Day 1Week 1Month 3Month 1 Year
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Macro-Economic Indicators

Chart 25: India's Inflation Rate (Y-0-Y %) Chart 26: India's CPI & WPI Trajectory (%) Chart 27: Global CPI Trajectory (%)
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Chart 28: Trends in Gold & Crude Oil Prices Chart 29: Gold-Oil Ratio
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: : - Table 19: India's Inflationary (WPI & CPI) Profile
Table 18: Crude Oil & Gold Price(USD) Current Before
Current Growth over (%) Period Sub-Category Aug-25 1Month 3 Month 1 Year
CPI: Rural 1.69 1.18 2.59 4.16
1Dy IWeek  LMonth 3Month 1Year CPI CPI- Urban 247 205 312 314
Gold (per Ounce) 6041 19 53 (N 1 VA CPI: Combined 207 1.55 2.82 3.65
: Period Sub-Category Aug-25 1 Month 3 Month 1 Year
rude O (per Barrel 24 ) 20 034 :
Cru O {per Barel) 4 il 3 a Primary Goods -2.10 -4.95 -1.75 2.52
WPI Fuel & Power -3.17 -2.43 -4.80 -0.54
Manufacturing 2.55 2.05 211 1.00
WPI: All 0.52 -0.58 0.13 1.25
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Note: 1. Charts contain straight lines in red and blue, indicate average and +/- 1 standard deviation respectively.
2. One crore = 10 million
3. Chart on INR exchange rate to major currencies presents indices with base as 1 April, 2004 = 100

Data sources: Data inputs were collected from Reserve Bank of India, BSE, NSE, MCX, NCDEX, CSO, Refinitiv apart from the CCIL.

DISCLAIMER: The data used in this report has been obtained from primary and/ or secondary sources which we consider reliable but do not guarantee accuracy. While CCIL has
taken every care to ensure that the information and/or data provided are accurate and complete, CCIL does not warrant or make any representation as to the accuracy and completeness
of the same. Accordingly, CCIL assumes no responsibility for any errors and omissions in any section or sub-section of this report. CCIL shall not be liable to any member or any other
person for any direct consequential or other damages arising out of the use of this report..

Data published in this document is owned by CCIL as well as by Clearcorp. However, it also contains data owned by Clearcorp and shared with CCIL.
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