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*5Y Benchmark: 6.75% GS 2029 and 10Y Benchmark: 6.79% GS 2034

?_ng i Chart 1: 1/10Y G-Sec Spread (Bps) 100 - Chart 2: 2Y/5Y G-SecSpread (Bps) 60 - Chart 3: 5Y/10Y G-SecSpread (Bps)
] 2 e 2
) Y| i . v 70 4 40 1 K/W\m
gg 1 B gg ] v AT 30 W T/ — ! NAV\\A
60 -+ 40 + W o0 - ¥
% R
15 10 0
L T O e & & & & = 0 & % & % = =&
2 e 2 3 3 > 2 2 o a o g 3 p 2 o 2 5 3 2 pE
S 2 3 o 2 a S s 2 3 o 3 a S > < & o S a =
5 . Chart 4: 10Y/15Y G-SecSpread (BpS) 70 Chart 5: 10Y/20Y G-S ECSpl’ead (BpS) Chart 6: 10Y Benchmark & Movi ng A\/erages (%)
45 60 7.00 - 0YBNMK ~ ====== BMMA ~ ===—me- IYRMA
40 -
35 | s , 50 4, - -
% | - 0 TR AR T
20 30
15 20
2 10 - -
0 T T 0 i i i i 600 T T T T T T
§ & 8 & § &8 8 g 8 & & 8 & g &« & & & 8 & 7
Table 1: Government Security (G-Sec.) Yields . ' ' % hart 7: 3 Month Yield & Movina A o
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Table 3: MIBOR-OIS Table4: MMIFOR . " ,
Current Change Over (Basis Points) Current Change Over (Basis Points) Tah|95 3M0mh Meaﬂ ﬂdS[d DGVH“UH Tablee Tradevmume
Sector (%) 1Day IWeek IMonth 3Month 1Year (%) 1Day IWeek 1Month 3Month —1Vear IR0 0|S(5Y) MM\FOR(W) (RS Crore) 0I5 MMIFOR
1 Year 553 241 508 644 1098 2% - - - - - -
e S8 3 woos wn s oes as o vz ows o osa @l WM 0 [Toly )
3 Years 580 364 853 1250 342 -H14 634 429 209% 1481 3249 -HATB
5 Ve o 35 o Bm G w5 e 2 w0 o me g WM N O I |fewrdy A6
Note: 1 Year MIFOR has been discontinued from 1% July 2023
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Derivatives Vs. G-Sec Spread

Chart 14: 2Y OIS/G-Sec Spread (Bps)

Chart 15: 5Y OIS/G-Sec Spread (Bps)
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Table 7: OIS/ G-Sec Spread (Basis Points) Table 8: Interest Rate Futures
Ol Value Growth Over (%)
Current Before (Lots) (RsCrore) ~ 1Day 1Week 1Month 3Month 1 Year
1Day 1 Week 1Month 3Month 1Yea| = *7 T ' o
2 \ears A8 -9 2 2 8 B BSE 0 0 - :
Total IRF 45097 1 - - - 3 154
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Money Market
6.25 Chart 17: Call Daily Rates & 3M Moving Average (MA) (%) 625 Chart 18: REPO Daily Rates & 3M Moving Average (MA) (%) Chart 19: TREP Daily Rates & 3M Moving Average (MA) (%)
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Table 9: Systemic Liquidity under Liquidty Adjustment Facility (LAF) (Rs. Crore)
Outstandi Tod Before
utstanding oday 1 Day 1 Week 1 Month 3 Month 1 Year
A. Repo* - - 70,968 57,175 - -
B. MSF# - 788 334 354 7,243 15,860
C. Reverse Repo* - - - - - -
D. Term Repo - 29,114 19,156 152,139 2,750 128,323
E. Term Reverse Repo - - - - - -
F. SDF# - 119,519 84,707 151,004 118,112 54,274
G. SLF# - 13,179 13,559 9,922 11,058 -
Net Liquidity :
[(A+B+D+G)-(C+E+F)] - (76,438) 19,310 68,586 (97,061) 89,909
#MSF, SDF and SLF come with 1 day lag.
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Table 10: Mongy Market Trade Volumes (Rs Crore) Tal 11 Money Vet Rets
Clrrent Before Carent 3 Mooth Moving A, Change Over (Basis Pt
g IWeek LMoot SMomth  1Vew W M) Sl 1Dy Lk Idod Mo [Ver
TREP 163 6481 4036 08M 40228 0774 TREP O N 1S VA 1 1
Repo 0L 1059 195580 25009 03309 176,685 | e (Y SO N N IV A
Call Bogh 1618 N%3 180 062 17U 1 S N [

Note: Call market data tables and charts reflect trading activity up
to 18:00 IST.
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Foreign Exchange (Forex) Market
Chart 22: Spot INRIUSD Rate Chart 23 Trends in Spo‘ng ﬁ“e‘é)REER (40 currency trade Chart 24: INR Exchange Rate (Base: 01-Apr-04 = 100)
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Table 1: Rupee FOFW&Td Premia (% pa) Table 13: Forex Settlement Volumes Table 14: INR Exchange Rate against Major Currencies
($ Million) Today Yesterday Curent___3Mont Before
Crrent Before Cash 5206 $ Mean Std.Dev. 1Day 1Week 1Month 3Month 1 Year
0 W Lot 3horh Y as 1 10140 USD W& @93 0% WA 8% 0 689 8
dj LWWEEK Lonih wontn L Year Tom 14061 12596 6B D13 1900 205 2120 1097 1061 11799 10721
(Mot 310 290 306 370 180 34 Spot 36933 29711 EURO 10622 10411 14810505 10500 10695 10266 8689
Forward 12084 5170 Y+ 5724 5758 050 5662 5742 5876 5845 5431
3M0ﬂ[h 30030 33T 305 208 3N Total 79304 57617 *INR against 100 JPY, Source: Refinitiv
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. . . . . C. Options*™ 23849 4 3B 104 -1 818 131
i a0 A ) W ow.:%iaoegslmerest; * USDINR, EURINR, GBPINR JPYINR FXReserves (SMillion) 687293 006 025 215 1531
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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 Ol & Gold Price(USD) Current Before
Period Sub-Category Dec-25 1 Month 3 Month 1 Year
Current Growth over (%) CPI: Rural 0.76 0.10 1.07 5.76
CPI CPI: Urban 2.03 1.40 1.83 4.58
1 Day ]_Week 1 Month 3 Month 1 Year _ CPI: Combined 1.33 0.71 1.44 5.22
Period Sub-Category Dec-25 1 Month 3 Month 1 Year
Gold (per Ounce) 4614.62 0.6 36 13 123 673 Primary Goods 0.21 -2.93 -3.12 6.02
WPI Fuel & Power -2.31 -2.27 -2.58 -2.57
Crude Ol (per Barrel 5913  -28 5.6 38 10 189 Manufacturing 1.82 1.33 2.33 214
(p ) WPI: All 0.83 -0.32 0.19 2.57
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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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