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Table L: Government Security (G-Sec.) Yields
(%) Change Over (Basis Points) 3.90 -
Type Current 1Day  1Wesk  1Month  3Month 1 Year 3.80 1
1-Year 450 66 33 160 32 U 3.70 -
2-Year 513 35 123 17 340 8 3.60 -
5-Year 634 144 181 33 104 lj : : 350 |
10-Year 693 1 38 07 74 3 Table 2: Trading Pattern in G-Sec* (Rs. Crore) 3‘40 |
15-Year L TS VA 11 B /X % Buy Sell Netf | .
e (£ T (R X N 7SN RN i ey we x5 | oY
30-Year 740 54 138 %6 34 9 3.20 wves e -
10Y Berhmak I YRRV R YR VR E)thers I | SR - T . - - -
OvSvspes Gyt M2 w6 ma e w3 73| | ExcludesWhenlssued Securities N N g 3 B o o
*5Y Benchmark: 5,63% GS 2026 and 10Y Benchmark: 6,109 GS 2031 **Includes PD Division of Banks Z & o 2 a 3 s
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Derivatives
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4.80 - Chart 14: MIBOR & 3M Moving Average (%)
o] FRIL MIBOR AT g Table 3: MIBOR-OIS Table 4: MIFOR
420 - Current Change Over (Basis Points) Current Change Over (Basis Points)
‘;gg ] Sector (%)  1Day 1Week 1Month 3Month 1Year (%) 1Day 1Week 1Month 3Month 1 Year
360 - 1 Year 453 167 1168 1700 2550 7520 548 356 181 2012 H2AU 4564
2‘2‘2 A 2 Years 513 538 1852 2515 2475 1038 563 -300 700 3800 3644 6300
s 5 & s S| N S 3 Years 550 642 23 229 3067 1139 58 200 -1100 3700 3700 5000
= & S 2 8 g € 5 Years 58 959 455 M40 2420 11373 609 000 -1300 300 2070 5402
Table 5: 3-Month Mean and Std Deviation Table 6: Trade Volume
MIBOR OIS (5Y) MIFOR (5Y) (Rs. Crore) OIS MIFOR
Mean (%) 356 5.48 5.89 Today 30065 0
Std. Dev. 0.24 0.14 0.20 Yesterday 30075 0
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Derivatives Vs. G-Sec Spread
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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 0 -2 -6 -10 12 -17
5 years -49  -44 -56 -60 27 -69
Table 8: Interest Rate Futures
O.l. Value Growth Over (%)
(Lots)  (RsCrore)  1Day 1Week 1Month 3Month 1 Year
NSE 48392 151 0 636 213 181 -32
MSEI 0 0 - - - - -
BSE 49561 210 64 -4 - - 114
Total IRF 97953 361 29 50 650 572 13
0.1: Open Interest
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Chart18: Call Daily Rates & 3M Moving Ave rage (MA) (%) Chart19: REPO Daily Rates & 3M Moving Average (MA) (%) Chart20: TREP Daily Rates & 3M Moving Average (MA) (%)
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1000 4 480000 Table 9: Money Market Trade Violumes (Rs Crore)
2000 | 320000 Current Before
04 160000 10ay IWeek IMonth —3Month — 1Vew
20— 0 TREP L1194 402801 392311 400568 354305 329761
o I i — — - — - - b — il I N N o I i~ - — - - - bl i bl - i N N
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Table 11: Systemic Liquidity under Liquidty Adjustment Facility (LAF) (Rs. Crore)
Today Before
Outstanding 1Day 1 Week 1 Month 3 Month 1 Year
Table 10: Money Market Rates A. Repo* - 50,003 : : - :
. o B. MSF# - 93 360 30 335 31
Current 3 Month Moving Avg, Change Over (Basis Points) C Tern Repo 86,748 86,748 86,748 6748 85,642 114485
() Mem(%) OS.Dev. 1Dy  LWeek  IMonth 3Month 1Vew D. Reverse Repoi* 198460 76606 16727 256200 451503
TREP 346 344 024 748 4470 3041 1833 2455 E. Term Reverse Repo 5,72,649 5,72,649 4,77,706 5,16,430 2,01,471 -
Net Liquidity D+E-
Reno 3 M 04 1R -8 BA B3R BN (A+B+C) 485901 634265 467204 616379 371784 331417
#MSF and Reverse Repo come with 1 day lag.
Call 329 336 018 421 3656 146 256 1345 *Inclusive of overnight repo/reverse repo at variable rate
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Foreign Exchange (Forex) Market
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01 o - [ Table 12: Rupee Forward Premia (% p.a.)

7401 /\/—/\ L 71 Current Before

730 1007 IS 1Day 1Week 1Month 3Month 1 Year

720 e, P T 8 R & & & om s oa g s 8o [IMnth 399 399 30 390 415 426
S & 8 5 B 5 B EEE 2253258285 | 3Mnh 4% 494 48 470 430 508

Cha(ré 25 INR IE((;Ta_nfgogiate Table 14: INR Exchange Rate against Major Currencies

Eg ] o oy RO e Curent 3 Month Before

wo{— Table 13: Forex Settlement Volumes $ Mean Std.Dev. 1Day 1Week IMonth 3Month 1 Year

1407 (§ Million) Today Yesterday| (USD 1453 TAT9 058 TA9T TAS  TA30)  TAT9 1322

150 A

160 L e T e gash 2;23 gggg 6BP 10025 10049 068 10083 10089 10030 10311 99

170 {~—— T~ S;gt‘ oats 1051 | EURO BT M0 25T B0 M4l 805 8126 884l

180 1 T T T, L
T8 & § 8§ 8 8| |fowan 82 16 | [PV GAL 673 250 B9 G552 BASH 6586 7057
< > ° z ° B “ | [Total 28367 32755 | [*INRagainst 100 JPY

Table 15: Currency Derivatives (Futures & Options)*
0l Value Growth Over (%)
(Lots)  (RsCrorg) ~ 1Day 1Week 1Month 3Month 1 Year
NSE 5081243 3671 I B Table 17: Foreign Exchange Reserves (Rs Crore)
MSEI 4842 3% % 6 18 149 40 A Cronth Over (%
BSE 6371543 14311 3 4 3 1 107 Table 16: RBI's Sale and Purchase of US Dollars (§ Million) Son rowth Over (%)

Chures 14018 @8 AL 4 4 &5 & NVl Befoe e 212?523? l'V\(’)ei‘; l'M(l’”ltz 3'M°£‘T§ 14\56;;
NSE 4662607 102336 6 5 1 8l 307 ola : - - -
e : 07 _ Curent  1Month 3Month 6 Month 1Year) |5 00149 180 155 274 5701
BSE 10951 15057 I 4 3 10 3 Purchase 8489 15 10887 1142 14289 SDRs 142511 0.01 063 141 128374

Copos™ W% BB 5 0 5 & s [ BBy 785 TID  1N0 028 |Reserves with IMF 38878 014 064 082 4937

0.1, Open Interest, * USDINR, EURINR, GBPINR , JPYINR Net 0 100 347 5882 10261 |FX Reserves($Million) 634287  -041 012 -120 4062
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Macro-Economic Indicators
100 1 Chart 26 India's CPI Inflation (Y/Y) Rate (%) 170 Chart 27: India's CPI & WP Inflation Rate Trajectory (%) 33 Chart 28: Global CPI Inflation Rate (%) Trajectory
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Table 18: India's Inflationary (WP1 & CPI) Profile
Current Before
Period Sub-Category Dec-21 1 Month 3 Month 1 Year
CPI: Rural 4.07 413 5.49 7.75
CPI CPI: Urban 5.04 457 5.82 7.33
CPI: Combined 4.48 4.35 5.59 7.61
Period Sub-Category Dec-21 1 Month 3 Month 1 Year
Primary Goods 13.38 10.34 5.98 -0.60
WP Fuel & Power 32.30 39.81 29.49 -6.10
Manufacturing 10.62 11.92 11.57 4.49
WPI: All 13.56 14.23 11.80 1.95
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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 Clearcopr and shared with CCIL.
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