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Table 1: Government Security (G-Sec.) Yields
(%) Change Over (Basis Points) 700 - Chart 7: 3 Month Yield & Moving Averages (%)
Type Current 1Day  1Week IMonth ~ 3Month  1Year 6.80 L
1-Yer 6 0 27 & 254 Table 2: Trading Pattern in G-Sec* (Rs, Crore) 660 -
2-Year 575 56 0.6 -10.1 05 -02 6.40 |
5 Year B0 04 03 49 B % By Sl Net| | o0
10-Year 653 4 05 65 1l 2 6.00 1
*k |
15-Year 681 11 18 37 153 4 BaﬂkS 32871 31690 ].].81 :gg ]
e OB I G S I 0 59 1670 L8 | 50|
30-Year 700 0 27 Al 99 1 _ 590 A
10Y Benchmark 629 o4 2t a1 us 3 [*Excludes When lssued Securities. 500 + - A - - - ™
10V5YSpread (Bps)* 380 2 49 38 44 |4 L g g o g { 8 g
* 5Y Benchmark: 6.75% GS 2029 and 10Y Benchmark: 6.79% GS 2034 |nC|UdES PD DlVlSlOﬂ Of Banks < § = = Z & 8
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Tk MIBOROIS Tabled: MMIFOR T Mon e S D Table 0 Trade Volume
Current Change Over (Basis Points) Current Change Over (Basis Paints)
Sector %) 1Dy 1Week 1Month 3Month 1Year| (%) 1Day 1Week IMonth 3Month 1Year IBOR O\S(5Y) MM\FOR(W) (RS Crore) 015 MMIFOR
1 Year 543 113 099 -38 881 -10413 - - - - - -
2Yenrs 93 i an a0 s swo40 oz we wn s Ml W i1 [Todey L0 I
3 Years 545 289 Q75 941 1148 70570 604 316 045 1350 1111 4864
5 Vs 56 108 o o w7 e e au Jm o s 000 N Ve 38600 B
Note: 1 Year MIFOR has been discontinued from 1t 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-SecSpread (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 -37  -35 -38 -40 -24 -48
5 years -59  -60 -56 -59 -32 -59

Table 8: Interest Rate Futures

O.l. Value Growth Over (%)
(Lots)  (RsCrore) ~ 1Day 1Week 1Month 3Month 1 Year
NSE 42484 20 - 82 - - -61
MSEI 0 0
BSE 0 0 - - - - -
Total IRF 42484 20 - 82 - - -61

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) (%)

7.25 153 7.00 o o
7.00 - - ;gg 6.75
6.75 6.75 6.50
6.50 6.50 6.25
6.25 g:gg 6.00
6.00 o0 5.75
5.75 5.50 5.50
5.50 5.25 5.25
4.75 425 4.75
Chart 20: MSF Volume through LAF(Rs Crore) 288888 Chart 21: Liquidity Absorptionthrough LAF (Rs Crore) Tab‘e 9: Mﬂney Mﬂfkﬂ Trade V0|Um98 (RS Cmm)
80000
Fa0 360000 (it bl
2 50000 S 350000
;oo 0 3000 1L S 1
20000 & 200000
10000 1% T K R 1 K A A
$333 8988888883 50000
§8:8588828¢853335§ "2 TII8RERRKR AN R W 1045 D80 1900 MR LA
— §8:85888:853358||U N 1
Tale 0 MoneyMarke[Ra[es Table .11: Systemic Liquidity under Liquidty AdjustmentBli?ocrielity (LAF) (Rs. Crore)
(ot SV g g (g O s i o i IDay  IWek  iMowh  IWar  ivew
MW S DDy Lk Db Mo Y . Reverse Repor ST sk T e 27
D. Term Repo - - - 585 - 3,540
TREP R T A O S O E. Term Reverse Repo o205 te2s - ey 20002 44275
R R I 1 N 1 I e 9.974 9.038 9.124 6,511 6.851
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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 Sp°t$i‘;§';‘é)REER (40 currency trade Chart 24; INR Exchange Rate (Base: 01-Apr-04 = 100)
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. Table 14: INR Exchange Rate against Major Currencies
Table 12: Rupee Forward Premia (% pa) Table 13: Forex Settlement Volumes Cuent 3 Morth Before
Curent Befye ($ Million) Today Yesterday $ Mean Std. Dev. 1Day 1Week 1Month 3Month 1Year
Cash 11206 9254 usb 8790 8775 086 8829 8879 8805 8583 8394
1Dy LWeek 1Month 3Month L Year Tom 11397 12935 GBp 1768 10795 145 10799 11888 11998 11535 10987
Spot 26574 30080 EURO 10246 10239 137 10266 10308 10376 10027 92.21
Uonn— 175 LT 18218 18 Ll Forward 3794 5363 Y+ 5812 5915 068 5845 5824 5994 581l 5674
IMonh 202 150 205 197 150 169 Total 52971 57632 *INR against 100 JPY, Source: Refinitiv
e ble 16: vati jons)* ' i
Table 15: RBI's Sale and Purchase of US Dollars (§ Million) o govr;?(%) Table 17 Foregn Exchange Reseres (s Crore)
JU'Z Before (Lots)  (RsCrorg) ~ 1Day L1Week 1Month 3Month 1Year Ason GI’OWth Over (%)
MNSSEEI 244(1)892 13020 B8 8 % 13; 03-Oct-25 1-Week 1-Month 3-Months ~ 1-Year
Corent Lhonth SMonth  GMonth L Year . Total FCA 5128090 062 057 151 1948
BE 0 0 000 0 m - - ' -
Plrcas: R I B BT68%6 403 1003  2L15 13142
Sk B0 BE U0 M e SRS N iy SR R
o o Reserveswi uoo anooa
. . COptions™ 2805 33 T 69 19 I8 11
i LI O.I.:%;J(;Tlnterest; * USDINR, EURINR GBPINR  JPYINR FXReserves (SMillion) 699960  -0.04 024 047 1745
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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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i ; : Table 19: India's Inflationary (WPI & CPI) Profile
Table 18: Crue Oil & Gold Price(USD) Current Before
Current Growth over (%) Period Sub-Category Sep-25 1 Month 3 Month 1 Year
CPI: Rural 1.07 1.69 1.72 5.87
1Day IWeek  LMonth 3Month 1Year CPI CPI- Urban 204 547 256 5.05
Gold (per Qunce) forst 16 A2 uo B9 606 CPI: Combined 154 2.07 2.10 5.49
; ] ] . ] . Period Sub-Category Sep-25 1 Month 3 Month 1 Year
Crude Oil (per Barrel) %08 07 68 90 136 164 Brimary Goods R 510 =5 518
WPl Fuel & Power -2.58 -3.17 -3.13 -3.85
Manufacturing 2.33 2.55 1.90 1.07
WPI: All 0.13 0.52 -0.19 191
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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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