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Table 1: Government Security (G-Sec.) Yields . ' ' % hart 7: 3 Month Yield & Movina A o
O Crange O (B o Table: Trading Pattern inG-Sec* (Rs. Crore) | | 6o, Ghat7:@Month Yield & Moving Averages (%)
Type Current 1Day  TWeek 1Month  3Month 1 Year MYReld - mmmees 03MMA
Yer S8 53 47 61 29 % Bly Bl Nt | 5%
2-Year 582 2.1 20 1 19 -84 560
i s 4 woom 2 [k s Wm0
10-Year 677 25 40 79 189 3 " o 540 |
15-Year 7.8 -4.6 25 70 203 18 .
20-Year 122 -36 06 79 29 2 Others 5 9 3 8 55 5.20 -
30-Year 738 23 23 72 203 af | i
e ey m o Eohoes Whenlsed Sounts o —
10Y-5Y Spread (Bps)* 3384 2.2 7 241 R7 of [k hiol X “ B iy Ry R T
* 5Y Benchmark: 6.01% GS 2030 and 10Y Benchmark: 6.48% GS 2035 |nC|UdeS PD D|V|S|0n Of Banks . :?» 5’.)- 8 é g §




C cclL Daily Market Analytics CCIL Research

Derivatives
o Chart 8: 2Y OIS/MMIFOR Spread (Bps) 50 - Chart 9: 2Y/5Y OIS Spread (Bps) 1 Chart 10: 2Y/5Y MMIFOR SPREAD (Bps)
: 45 60 1
0 | A 40 - 55 |
50 - g S % | 421%: VAR VAV\VM\N TN
| N 25 - 2 WVUV Y
30 20 % |
0 i 3]
e R & 8 & & 3 S ;. ‘
100 - Chart 11: 3Y OIS/MMIFOR Spread (Bps) 100 - Chart 12: 5Y OIS/MMIFOR Spread (Bps) 650 Chart 13: MIBOR & 3M Moving Average (%60)
w0 | 0 | A /\ 625 | FBIL MIBORRT 3MMAvVg
60 W/V\’\M W/\ A\ﬂ - ey ——— T T L\JN ::gz
40 - L\/w} 40
5.50
20 1 21 525 -
0 S S A S & @ % e = e 500 = - - - o -
2 3 § 8 & & 5 2 20§ 8 & & s = 2 % 8 & 3% =
Table 3: MIBOR-OIS Table4: MMIFOR . ot .
Current Change Over (Basis Points) Current Change Over (Basis Points) Tame 5 3M0mh Meaﬂ ﬁﬂd Sld DGVlﬁ[lUﬂ Table 6 Trade V0|Ume
Sector (%) 1Day {Week IMonth 3Month 1Yew| (%) 1Day 1Week IMonth 3Month 1 Year AR 0|S(5Y) IMIFOR (5Y) (RS Crore) 0I5 MMIFOR
1 Year 556 -200 169 908 813 -89.48 - - . - . .
Nes s AN 9 53 a7 sz o 50 oz sm ms o RK MM 0 [Toly o I
3 Years 590 048 405 1802 3890 3128 621 23 049 1075 2000 57
5 Veu o o o um ka0 e am o us an e M 00D O

Note: 1 Year MIFOR has been discontinued from 1% July 2023
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7.00
20 - A :iz : 6.60 e e B
-40 VI~ “WN -60 1 - 6.20 7 —
80 | 5.80 | _
-60 1 100 | 5.40 -
80 P ‘ e & " & & & & P e 8 & w & o=
= § 5 &8 5 & & 2 0§ 0§ 5 £ &8 3 2 5 & & : & =
Table 7: OIS/ G-Sec Spread (Basis Points) Table 8:Inteest Rate Futures
Ol Value Growth Over (%)
Current Before (Lots) (RsCrore) ~ 1Day 1Week 1Month 3Month 1 Year
1Day 1 Week 1Month 3Month 1Yea| = *% vomowme s
 \ears AR L 18 -3 M B o 0 S :
Total IRF 49143 9 -99 282 873 -99 766
5 years '28 '34 '4]. '48 '57 '49 0.1: Open Interest
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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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50000 Chart 20: MSF Volume through LAF (Rs Crore) 2(5’8888 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* - - - - - 71,900
B. MSF# - 1,345 963 1,716 1,982 8,207
C. Reverse Repo* - - - - - -
D. Term Repo 136,504 136,504 - 25,795 - 225,006
E. Term Reverse Repo - - - - - -
F. SDF# - 103,800 154,409 99,641 244,330 43,894
G. SLF# - 13,252 13,252 10,683 9,971 9,556
Net Liquidity :
[(A+B+D+G)-(C+E+F)] 136,504 47,301 (140,194) (61,447) (232,377) 270,775
#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 85 85 ST A4S JLNL 304430 | TR oY/ S A N v/ 1
Repo 0134 19134 192569 202049 2553 188663 | Ren oA O 1 A [ S B
Call T 1 O K N W N U R N 5 [ M0 0 B 02 B BE

Note: Call market data tables and charts reflect trading activity up
to 18:00 IST.
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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 12: Rupee Forward Premia (% pa) Table 13: Forex Settlement Volumes Ti:bulfri:t INR E);Cm%ﬁ Rte against Major C””egecfis:e
Crrent Before (8 Million) Today _Yesterday $ Mean Std.Dev. 1Day 1Week 1Month 3Month 1 Year
0 Wik Lot 3ot 1Y Cash 21846 9038 UsD 0% 88 0% 9% 015 9% 8860 8651
dy LWeek 1honin 3Montn 1 Yer Tom 13527 13840 6BP 0% 1% 280 1125 1% 12157 11698 10619
(Mot 2% 260 18 5 108 3% Spot 35985 30680 EURO 1023 10490 195 11023 10706 10583 10298 6978
Forward 228328 2692 JPY* 6008 5766 074 6008 5767 5764 5776 55.65
SMonth 283 308 317 347 208 3% Total 299687 56249 *INR against 100 JPY, Source: Refinitiv
Note: Yesterday was US holiday.
- b 5 i & Opton” - Eorei
Table 15: RBY's Saleand Purchase of US Dollars (§ Millon) e Tebl 17 Formg: Exchange Reservgs (\AFftSh %rore)o/
NOV25 Before (Lotsy  (RsCrore) ~ 1Day 1Week IMonth 3Month —1Year S 0N 0 Ver( 0)
ME L G 6 &5 B 87 B 16-Jan-26  1-Week 1-Month 3-Months  1-Year
Corent Morth 3orth 6 Monh 1 Year W o0 0 o 0 . 1 [Toulrca B 2% 18 23 183
e B I ST N — W 4% 62 BB 16
S M0 MW moam) | e oo oo o RN R e ih o
’ ’ : : - ESErves wi -U. -L . .
J ) : Copins™ 1l M7 % 4 4 -
i U I I O.I‘:p(;;)oe:slnterest; * USDINR, EURINR, GBPINR, JPVINR FXReserves (SMillion) 701360 206 116 086 1768
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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 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) 53488 01 116 245 %5 856 Primary Goods 021 -2.93 -8.12 6.02
WPI Fuel & Power -2.31 -2.27 -2.58 -2.57
Crude Ol (per Barrel 64.77 32 13 119 62 -109 Manufacturing 1.82 1.33 2.33 2.14
(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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