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Table 1: Government Security (G-Sec.) Yields
(%) Change Over (Basis Paints) 700 - Chart 7: 3 Month Yield & Moving Averages (%)
Type Current 1Dy  1Week IMonth  3Month  1Year 6.80 I
e 8% 47 40 6 02 W Table 2: Trading Pattern in G-Sec* (Rs. Crore) 660 |
2-Year 569 45 48 -189 33 9% 6.40
5 e 68 44 42 M5 nug 49 By Sl Net| | 620
10-Year 655 13 04 88 149 2 6.00 1
Kk ]
15-Year 683 01 03 47 159 4 BankS 53020 47346 5674 ggg 1
20-Year 6.94 01 30 75 133 1 '
- 5.40 -
30-Year 710 11 41 132 86 2 Otfers ”20134 BT 6T 520 -
10Y Benchmark 65 42 a7 43 18 20 |*Excludes When Issued Securities. 5.00 : - : : - .
10Y5Y Spread (Bps)* 3763 499 494 %6 N6 i | . & X q X 9 8 &
*5Y Benchmrk 6.75% GS 2029 and 10Y Benchmark. 6.19% GS 2034 Includes PD Division of Banks g g 2 3 2 3 8
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Current Change Over (Basis Points) Current Change Over (Basis Paints)
Sector (%)  1Day 1Week 1Month 3Month IYear| (%) 1Day 1Week 1Month 3Month 1 Year BOR O|S(5Y) MM|FOR(5Y (RS Crore) O|S MM|FOR
1 Year 543 1.00 019 435 -1048 -95.26 - - - - - -
2 Ve T, w62 um o so 2 3m s uw oo Wl W 68l {Today 95 e
3Years 546 0.52 159 771 -1087  -brA0) 608 292 023 903 3 -3073
5 Vears S5 12 15 en an s e os 4% sn 4 o WA (0 O N ety 06 A0
Note: 1 Year MIFOR has been discontinued from 1%t July 2023
*Note: MIFOR indicates MODIFIED MIFOR from January 2022
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0- Chart 14: 2Y OIS/G-Sec Spread (Bps) 0. Chart 15: 5Y OIS/G-Sec Spread (Bps) Chart 16: 5Y OIS & G-Sec Yields (%6)
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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 -32 -38 -35 -43 -24 -58
5 years -54  -56 -52 -64 -39 -66
Table 8: Interest Rate Futures
Ol Value Growth Over (%)
(Lots)  (RsCrore)  1Day 1Week 1Month 3Month 1 Year
NSE 40538 2 85 2 -69 -85 01
MSEI 0 0
BSE 0 0 - - - - -
Total IRF 40538 2 85 22 -69 -85 01
0.1: Open Interest
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Chart 17: Call Daily Rates & 3M Moving Average (MA) (%) 775 Chart 18: REPO Daily Rates & 3M Moving Average (MA) (%) 00 Chart 19: TREP Daily Rates & 3M Moving Average (MA) (%)
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Note: Call market data tables and charts reflect trading activity up Note: As per RBI Press release dated 27 Dec 2023, MSF and SDF
to 18:00 IST. values are totals including holidays/weekends.



https://www.rbi.org.in/Scripts/BS_PressReleaseDisplay.aspx?prid=56998
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Chart 22: Spot INRIUSD Rate Chart 23: Trends in spot ";‘éf ﬁ{‘:d)REER (40 currency trade Chart 24: INR Exchange Rate (Base: 01-Apr-04 = 100)
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. 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
Cash 15606 20281 Usb 8860 8758 09 8879 8878 8813 8580 8381
LDay IWeek 1 Month 3Month 1 Year Tom 21722 13836 08P 1801 1078 151 11888 1193 11975 11658 11206
Spot 29182 26540 EURO 10262 10224 14510308 10408 10320 10053 9331
o180 LI 2012 18181 Forward 5542 1568 JPY* 5802 5915 068 5824 6016 5975 5838 58.04
IMoth 208 151 219 189 161 LT Total 72051 62225 *INR against 100 JPY, Source: Refinitiv
” Tabl 1. Currency Derivalves (FUuTes & Option”  Forei
Table 15: RBI's Sale and Purchase of US Dollars (§ Millon e S umr(essrowtifg?/:sr)(%) Tatle 1:Foreign Exchange Resenes R Crore)o
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MNSSEEI 2203576 23054 € 2 3 9 B 03-Oct-25 1-Week 1-Month 3-Months  1-Year
Corent LMonth 3Month §Month 1Vea w0 o 1 o o 0w [rourca 5090 06 057 151 1918
Dt 0 U s Crues 2wse @ 4w » @ A |cold 076896 403 1003 115 1314
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BE 0 0 - - : 1 |Reserves with IMF 146 044 12 2 23
. : Copions™ 15 2 & 4 1 5 40
i LI 0.I.:F());)0err]lslmerest; * USDINR, EURIN, GBPINR, JPYINR FXReserves (Million) 699960 004 024 047 1745
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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) Jmu 16 3l 92 188 M9 CPI: Combined 207 1.55 2.82 3.65
: Period Sub-Category Aug-25 1 Month 3 Month 1 Year
rude Oil (per Barrel 2 1 L 2 41 37 :
Cru O {per Barel) i b J J ! 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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