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ECONOMIC DATA

v Access to Over-Night REPO / Reverse REPO Rate Facility

DAILY MARKET REVIEW

Ceiling Floor
Date

Amountin = Amount in

Rs, bn Rs, bn
23-Dec 18.00 315.25
24-Dec 35.10 336.25
26-Dec - 463.65
27-Dec 0.80 464.05
53.90 1,579.20

NnMarrnmmagermermt PPyt L_tcaca.

Last Day
Close

278.45

Open 278.48

Close 278.48

Swap
PERIOD | SWAP :““fe M1 implied
|Premiums’ R vield

1-Week 0190 0.1150| 7.96%

2-Week 0.295 0.1700| 7.24%

1-Month osao' 0.1650| 6.83%

2-Month 1.050 \ 0.2500| 6.89%

3-Month 1.725 0.1250| 7.20%

4-Month 2.650 0.2000| 7.70%

5-Month 3.600 0.1500] 8.15%

6-Month 4.450 - 8.24%

9-Month 7.750 | (0.2500)] 9.18%

1-Year 12,125 (0.1250)] 9.85%

Open 13.10 Last Day
High 13.35 Close-LDC
Low 12.90 13.40

Close 13.10

Tenor KIBOR-% | PKRV Rates-%

1-m 12.88 12.14
3-M 11.93 11.79
6-M 11.94 11.92
12-M 12.07 12.13
19-Dec-24 | 30-Dec-24
Period Cut Off
Viekisss | ] Ak

2-Yrs 12,5000 |12.55| 12.50

3-Yrs 124999 (1245 | 1235

5-Yrs 12,5900 |[12.50 | 1235

10-Yrs | 12.7989 12.10 | 11.90

15-yrs* 12.09
20-yrs* - 12.05
26-Dec-24 30-Dec-24
Tenor Cut Off
Yields-% Bic-20) Ask:2%

3-M 11.9999 11.90 | 11.80

6-M 119949 |11.95 |11.85

12-M 12.2977 |12.15 | 12.05
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