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G-Sec Markets
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5 Chart 4: 10Y/15Y G-SecSpread (Bps) 20 - Chart 5: 10Y/20Y G-SecSpread (Bps)
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Table L: Government Security (G-Sec.) Yields _ Chart 7: 3 Month Yield & Moving Averages (%)
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Derivatives
Chart 8: 2Y OIS/MMIFOR Spread (Bps) 5 - Chart 9: 2Y/5Y OIS Spread (Bps) 0 - Chart 10: 2Y/5Y MMIFOR SPREAD (Bps)
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Chart 11: 3Y OIS/MMIFOR Spread (Bps) 100 . Chart12:5Y OIS/MMIFOR Spread (Bps) Chart 13: MIBOR & 3M Moving Average (%)
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Table 3: MIBOR-0IS Table 4: MMIFOR -
Current Change Over (Basis Paints) Current Change Over (Basis Paints) Table 5 3M0nth Mean and Std D@Vlatlon Table 6: Trade V0|Ume
Sector (%)  1Day 1Week IMonth 3Month 1Year| (%) 1Day 1Week 1Month 3Month 1 Year MIBOR 0IS(5Y) MMIFOR (Y
1 Year 6.49 0.22 188 <1823 -35.02 4439 - - - - - - O 08(5 ) O (5 ) (RS' CI’OI’G) OIS MMlFOR
Mers 618 077 066 1848 3807 4997 642 201 66 1013 -4800 5688 [Mean (%) 000 6] il Today 21060 1035
3 Years 6.11 0.22 058 -17.07 -3854 5225 651 270 652 1108 4520 -48.80
5 Years 6.08 0.62 133 1525 -3Hh54 5196 658 264 668 -200 -36.00 -3150 Std DEV. 009 013 016 YeSterday 21960 4045
| 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

o,  Chart14:2Y OIS/G-SecSpread (Bps) 20 - Chart 15: 5Y OIS/G-Sec Spread (Bps) Chart 16: 5Y OIS & G-Sec Yields (%)
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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 57 57 -57 -46 47 -41
5 years -2 -73 -74 -63 -61 -61
Table 8: Interest Rate Futures
O.l. Value Growth Over (%)
(Lots) (RsCrore) ~ 1Day 1Week 1Month 3Month 1 Year
NSE 39198 39 -96 224 30 -4
MSEI 0 0 - -
BSE 0 0 - - - -
Total IRF 39198 39 -96 224 30 -74
0.1: Open Interest
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Money Market
gop o Chartl7:Call Daiy Rates & 3M Moving Average (MA) (%) 740 - Chart 18: REPO Daily Rates & 3M Moving Average (MA) (%) 20 Chart 19: TREP Daily Rates & 3M Moving Average (MA) (%)
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Chart 20: MSF Volume through LAF (Rs Crore) 320000 Chart 21: Liquidity Absorption through LAF (Rs Crore)
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Table 11: Systemic Liquidity under Liquidty Adjustment Facility (LAF) (Rs. Crore)
. Tod Bef
Tab|e10 MOHGYMarketRa[eS Outstanding = 1 Day 1 Week f I?/Irc?nth 3 Month 1 Year
et 3N Moving A Cheng Over B o o ) 7893 Lo18 o7e 1600 2449
M Ml SADx Iy DNk i Sl v 5. Term Repo a0 asdo 480 5140 o706 12100
o T T T T I TR T . Term Reveres Repo
RSDG bl i i 1% Ll 0y ug (ﬁ?slllgt;ldlty H(FrErer 19,537 1,10,262 1,12,462 1,72,271 43,133 33,643
SF and Rever me with 1 day lag.
Ca” 671 655 010 570 ]'8 95 24]'4 1950 282 ff:\rglcliséi‘ve ;eojels’iizﬁf ?e;?)/rzverze rlep?;ta\?ariable rate
Note: As per RBI Press release dated 27 Dec 2023, MSF and SDF
values are totals including holidays/weekends.



https://www.rbi.org.in/Scripts/BS_PressReleaseDisplay.aspx?prid=56998
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Foreign Exchange (Forex) Market
Chert 22: Spot INRUSD Rate Chart 23: Trends in spot ‘;?é%ﬁﬂjnREER (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 Curent 3 Month Before
Current Befre ($ Million) Today Yesterday § Mean Std. Dev. 1Day 1Week 1Month 3Month 1Year
Cash 18768 7867 UsD 8387 8364 020 8389 8387 8374 8342 829
108y IWeek 1 Month 3Month 1 Year Tom 11503 7232 GBP 1050 1073 146 11091 11007 10755 10587 10521
Spot 20242 18639 EURO 200 %09 126 9339 9334 9062 9005 90.70
Uhony 112107108109 114 128 Forward 90394 1183 Y+ 5786 5433 218 5803 5768 5478 538 519
SMonth 134 181 13 13 12 LS Total 140906 34921 *INR against 100 JPY, Source: Reiit
Table 16: Currency Derivatives (Futures & Options)*
L} , i 0 .
Table 15: RBI's Sale and Purchase of US Dollars ($ Millon) 0l Ve Growth Over (%) Table 17: Foreign Exchange Reserves (Rs Crore)
(Lotsy  (RsCrore) ~ 1Day 1Week 1Month 3Month 1 Year
4 Before NE s BR 4 & 8 % W As 0n Growth Over (%)
Curent  LMonth 3Month  6Month L Ve MSE0 o o 23-Aug-24 1-Week 1-Month 3-Months 1-Year
BE 0 0 0 0 50 00 -0
lrchase CFRures 177181 1332 ¥ B 0 3 Q ' ' ‘ '
P h 15936 23647 14841 31730 7785 Total FCA 5014012 0.96 2.04 491 16.51
NSE 80972 5 % 5% & % 0 Gold 511818 143 5% 852 3.7
A o G S i e 0% 1s 2 28
Net L e T T Reserves with IMF 05 054 165 892 75l
0.1 Open nterest; * USDINR, EURINR, GBPINR, JPYINR FX Reserves ($ Million) 681688 104 214 463  14.38
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Chart 26: 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
Current Growth over (%) Period Sub-Category Jul-24 1 Month 3 Month 1 Year
CPI: Rural 4.10 5.66 5.43 7.63
1Dy IWeek  LMonth 3Month 1 Year CPI CPI- Urban 208 439 411 790
Gold (per Ounce) 5018 08 15 30 69 306 CPI: Combined 3.54 5.08 483 7.44
: Period Sub-Category Jul-24 1 Month 3 Month 1 Year
rude Ol (per Barrel 76, L 4 31 1 :
Cuge0 (pe ae) il ! d J J &l Primary Goods 3.08 8.80 5.23 8.24
WPI Fuel & Power 1.72 1.03 -0.85 -12.73
Manufacturing 1.58 143 -0.14 -2.58
WPI: All 2.04 3.36 1.19 -1.23
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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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