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Derivatives
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Note: 1 Year MIFOR has been discontinued from 1 July 2023
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Derivatives Vs. G-Sec Spread
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Table 7: OIS/ G-Sec Spread (Basis Points) Table 8: Interest Rate Futures
Ol Value Growth Over (%)
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A
Money Market
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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* 30,770 - 1,12,655 - - -
B. MSF# - 1,203 412 780 855 3,280
C. Reverse Repo* - - - - - -
D. Term Repo 1,43,718 1,43,718 1,17,855 - 7,370 -
E. Term Reverse Repo - - - 1,06,952 - -
F. SDF# - 1,47,105 1,79,720 1,73,009 3,66,297 52,003
G. SLF# - 10,788 10,434 8,278 10,375 7,786
Net Liquidity :
[(A+B+D+G)-(C+E+F)] 1,74,488 8,604 61,636 (2,70,903) (3,47,697) (40,937)
#MSF, SDF and SLF come with 1 day lag.
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Table 10: Money Market Trade Volumes (Rs Crore) Tal L1 Money Marke Rt
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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 FOFW&Td Premia (% pa) Table 13: Forex Settlement VVolumes Table 14: INR Exchange Rate against Major Currencies
($ Million) Today Yesterday Cument 3 Mot Belore
Crrent Before Cash 17977 $ Mean Std.Dev. 1Day 1Week LMonth 3Month 1 Year
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IMoth 335 411 678 24 211 289 Spot 26966 20836 EURO 1055 10381 139 10593 10574 10435 10405 6878
Forward 228575 1756 Py 5740 5788 077 5164 5754 573 5064 5432
3M0ﬂth 332 373 457 214 211 247 Total 283802 42455 *INR against 100 JPY, Source: Refinitiv
Tabl 15: RB'sSel and Purchase of US Dolars (§ Milo) A it Table 17: Foreign Exchange Reserves (Rs Crore)
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. . C. Options™ 18258 19 87 2 -7 -64 -10
i I O.I.:[(]);)Oerr]flnterest; * USDINR, EURINR, GBPINR  JPYIR FXReserves (SMillion) 693318 063 076  -099 1633
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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 Oil & 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
1Day 1Week  1Month 3Month 1Year : CPI: Combined 0.25 1.44 AL 6.21
Period Sub-Category Oct-25 1 Month 3 Month 1 Year
Gold (per Ounce) 4346.20 0.3 -2.2 2.1 159 602 Primary Goods -6.18 -3.32 470 8.26
WPI Fuel & Power -2.55 -2.58 -3.04 -4.31
I N N . . B Manufacturing 1.54 2.33 2.05 1.78
Crude Qil (per Barrel) 57.79 0.2 0.7 13 118 272 i i 233 20 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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