Explanation & Methodology for Dissemination of Client Bond Forward / FRA trades reported by market makers

[bookmark: _GoBack]1) RBI has mandated reporting of OTC Bond Forward / FRA trades by Market Makers with trades executed with their Clients to CCIL‘s Trade Repository.
2) All New contracts reported unilaterally by Market Makers that pass the basic validation checks at CCIL–TR are considered for dissemination. The subsequent life cycle events like Unwind/Cancellation is not considered for dissemination. 
3) The data reported is bifurcated based on Security (G-Sec ISIN) wise Bought/Sold for face value in INR (crores) from Client perspective for various maturity wise (Tenor) buckets. In each tenor bucket, No. of Trades and Volume (INR crores) are disseminated. 
4) Considering the confidentiality and sensitivity of Client Trades, the data is disseminated after a lag of seven business days. (May undergo regulatory review)

Trades will be disseminated as per below example
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Below are the trades which are being disseminated.
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CCIL Website Dissemination table for trade date 10-Jan-2024

BUY NOTIONAL | SELLNO | SELL NOTIONAL | TOTAL NO| TOTAL NOTIONAL]

TRADE_DATE TENOR 1SN ISIN DESCRIPTION | BUY NO OF TRADE | AMOUNT IN CR | OF TRADE | AMIOUNT IN CR | OF TRADE| AMOUNTIN CR
10Jan-2¢_| GREATER THAN 1v <= 2Y | IN0D20230051 | 7.30% GS 2053 2 110 2 110
10Jan-24_| GREATER THAN 2Y IN0020230051 | 7.30% G5 2053 2 6610 2 66.14
10Jan-24_| GREATER THAN 4Y IN0020230051 | 7.30% G5 2053 1 35 1 ES
10Jan-24_| GREATER THAN 2Y IN0020230077 | 7.18% G5 2057 2 155 2 135
10Jan-24_| GREATER THAN 3Y <= 4Y | IN0D20230077 | 7.18% Gs 2037 2 11768 2 11768

=This is for illustration purpose only
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Trades reported and matched in CCIL TR for trade date 10-Jan-2024

Trade Date 1sIN Description fenor days|  Tenor bucket Principal amount

Srn Of the Bond in crores

1| 10Jan24 |IN0020230051]7.30% GS 2053 687|Greater then 1¥ <= 2Y 75

2 10-JAN-2024_|IN00202300517.30% GS 2053 | 30-DEC-2025 720[Greater then 1Y < = 2Y 35

3| 10JAN-2024_|IN00202300517.30% GS 2053 | 23-DEC-2026 | 1078|Greater then 2v < = 3v S6.14

4] 10JAN-2024_|IN0020230051]7.30% G5 2053| 30-DEC-2026 | 1085|Greater then 2Y <= 3Y 10

5|_10JAN-2024_|IN0020230051]7.30% G5 2053| 28-DEC-2028 | 1814|Greater then 4Y <= 5Y 35

6| _10JAN-2024_|IN0020230077]7.18% GS 2037 | 19-NOV-2026] __1044Greater then 2v < = 3 70

7] 10JAN-2024_|IN0020230077]7.18% GS 2037 | 18-DEC-2026 | 1073]Greater then 2v < = 3v 65

8| 10JAN-2024|IN0020230077|7.18% G5 2037| 21-DEC-2027 | 1441[Greater then 3Y <= 4Y 56.2815

o 10JAN-2024 |IN0020230077]7.18% G5 2037| 18-NOV-2027] __1408[Greater then 3Y <= 4Y 61398

*This is for illustration purpose only





