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G-Sec Markets
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Table 1: Government Security (G-Sec.) Yields . : ' " Chart 7: 3 Month Yield & Moving A %
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Derivatives
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Table 3: MIBOR-OIS Table 4: MMIFOR . ot .
Current Change Over (Basis Points) Current Change Over (Basis Points) Tab|€ 5 SMUHm Meaﬂ and Std DEV|a[|0n Tab|e 6 Tl'ade V0|Ume
Sector (%)  1Day IWeek IMonth 3Month 1Year (%) 1Day 1Week 1Month 3Month 1 Year AR 0|S(5Y) MM|FOR(5Y) (RS Cmre) 0I5 MMIFOR
1 Year 546 .34 048 047 613 -108.34 . . . . . -
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Note: 1 Year MIFOR has been discontinued from 1 July 2023
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Derivatives Vs. G-Sec Spread

0. Chart 14: 2Y OIS/G-Sec Spread (Bps) 0 Chart 15: 5Y OIS/G-Sec Spread (Bps) Chart 16: 5Y OIS & G-SecYields (20)
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Table 7: OIS/ G-Sec Spread (Basis Points) Table : Iterest Rate Futures
O.l Value Growth Over (%)
Currem Before (Lots) (RsCrore) ~ 1Day 1Week 1Month 3Month 1 Year
1Day 1 Week 1Month 3Month 1veaw| o8 0 % % meoow
2 ears 25 00 2 H 8 A - 0 - : .
Total IRF 57440 10 -89 857 74 -80
5 years '53 '52 '50 '59 '58 '52 0.l Open Interest
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A
Money Market
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 LAF (Rs Crore) 600000 Chart 21: Liquidity Absorption through LAF (Rs Crore)
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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* - - - - -
B. MSF# 445 839 7,026 2,673 6,627
C. Reverse Repo* - - - - - -
D. Term Repo 16,363 16,363 - 30,750 - 3,540
E. Term Reverse Repo - - - - 75,781 86,657
F. SDF# 1,74,122 1,96,682 79,899 3,39,076 1,29,417
G. SLF# 8,267 8,146 11,058 10,093 7,202
Net Liquidity :
[(A+B+D+G)-(C+E+F)] 16,363 (1,49,047) (1,87,697) (31,065) (4,02,091) (1,98,705)
#MSF, SDF and SLF come with 1 day lag.




C cclL Daily Market Analytics CCIL Research

Table 10: Money Market Trade Volumes (Rs Crore) Tatl L1 Money Markg Rt
Clrrent Before Carmnt 3 Mot Moving Avg ChangeOver (Bass P
g IWeek  IMonth  3Month  IVex M) M) 00w Dy LWk IMod Mo Ve
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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 Spo“féi‘;ﬁl‘é)REER (40 currency trade Chart 24: INR Exchange Rate (Base: 01-Apr-04 = 100)
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Table 12: Rupee Forward Premia (% pa) Table 13: Forex Settlement Volumes Tach:fr:r?t INR E’;mgﬁ Rtz against Major C“”eB”ecfigie
Clrrent Before (8 Million) Today _Yesterday $ Mean Std.Dev. 1Day 1Week 1Month 3Month 1 Year
0 LWk TN 3ot 1 Cash 10924 9708 UsD 019 65 047 860 8863 G111 8684 844l
dj LWEeK Lhonin o Monih L Year Tom 21 11210 6BP 160 180 128 1608 L1645 1685 11578 10753
IMonth 197 117 176 104 175 14 Spot 26313 25989 EURO 10278 10294 0841023 10279 10179 10036 8957
Forward 3648 3587 JPY* 594 5863 109 5642 5126 57133 5852 5444
3M0ﬂth 00 150 19 200 189 198 Total 50606 50493 *INR against 100 JPY, Source: Refinitiv
Tabl 15: RBI's Saleand Purchase of US Dollrs (§ Milo) o eI G DA (UL TRO Table 11: Foreign Exchange Reserves (Rs Cror)
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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
4500.00 160.00 76.00
4300.00 éggg
4100.00 3
3900.00 140.00 64.00
3700.00 °© 60.00 A
L 08 oo § | |ssto A T
& 3100.00 10000 & ig'gg P
« 2900.00 . > g M,A-l \j Vv
4 2700.00 3 44.00
2500.00 80.00 40.00 A
2300.00
2100.00 WM 60.00 22:88 MW
e |
I 3§ 3 & &8 & 8 &g 8 & 8 8 R S G B B O (R S
£ 2 9 T 3 ¢ T LT X 3 % % T 8 3 8 § 8 &8 58 ¥ 5 3= 8 g 8 3
S 2 &8 8 ¢ s 2 &332 8095 © z o 5 & = < = 5 ° I & O =z
e GOl e Crud e Oi | s GOId -Oi | Rati0  sm— S D+ SD-  em— AV,
- - Table 19: India’'s Inflationary (WPI & CPI) Profile
Table 18: Crude Qil & Gold Price(USD) _ Current Before
Period Sub-Category Oct-25 1 Month 3 Month 1 Year
Current Growth over (%) CPI: Rural -0.25 1.07 1.18 6.68
CPI CPI: Urban 0.88 1.83 2.10 5.62
1 Day 1 Week IMonth ~ 3Month 1 VYear _ CPI: Combined 0.25 1.44 1.61 6.21
Period Sub-Category Oct-25 1 Month 3 Month 1 Year
Gold (per Ounce) 06539 03 03 07 28 535 Primary Goods 618 332 .70 8.26
WPI Fuel & Power -2.55 -2.58 -3.04 -4.31
1 R R N N . Manufacturing 1.54 2.33 2.05 1.78
Crude Oil (per Barrel) 58.86 20 33 0.7 88  -I77 ot i 9 s e
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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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