FIXED INCOME REPORT A

23 February2021 YOUR TRUST IS OUR WEALTH

GOI 5 YR 5.72 5.77 7.69% NHAI 2031
GOl 10 YR 617 620 —-_
GOI 15 YR 6.72 6.73 8.50% BOB 2025 8.25 8.25
10 YR SDL 7.14 7.02 7.74% SBI 2025 7.30 7.25
5YR AAA 6.05 6.10 CALL MONEY 3.22 3.23
10YR AAA 7.15 7.20 REPO 2.80 2.70
TREPS 2.91 2.86
MIBOR 3.47 3.46
5 YR GOI v/s 5 YR AAA USD INDEX 90.16 90.25
10 YR GOI v/s 10 YR AAA 98 100 USD/INR 72.46 72.49
10 Y GOI v/s10 YR SDL 97 82 EURO/INR 88.13 87.90
INR/JPY 1.4517 1.4561

s7keseco(reasenes) 9684 9679 | commopiies oAy || pReviousoaY |

BRENT CRUDE ($/BI) 65.71 63.44
DTS AR cooson 107 1%
91 DAYS 3.20 3.16 SILVER ($/02) 27.84 27.46
182 DAYS 3.42 3.45
364 DAYS 3.66 3.66
1 MONTH 3.10 3.10 1 MONTH 3.50 3.50
3 MONTH 3.30 3.30 3 MONTH 3.65 3.65
6 MONTH 3.65 3.65 6 MONTH 4.20 4.20
12 MONTH 4.20 4.20 12 MONTH 4.60 4.50

e Bond yields on Government Securities witnessed marginal fall anticipating OMOs from Central Bank to check
the recent spike in yields.

e INR got closed at 72.45 as against 72.49 previous close. It touched an intraday low of 72.31 but dollar purchase
from nationalized Banks reversed the trend

e 17 states borrowed 23,806 crores from market in weekly SDL auction today. Cutoff yields on SDLs surprised the
market and were much higher than the anticipation.

Disclaimer: - Information herein is believed to be reliable but does not warrant its completeness or accuracy. Opinions and estimates are subject to change without
notice. Past performance is not indicative of future results. This information is not intended as an offer or solicitation for the purchase or sale of any financial
instrument. The financial markets are inherently risky and it is assumed that those who trade these markets are fully aware of the risk of real loss involved.
Unauthorized copying, distribution or sale of this publication is strictly prohibited.



