INDIA

The benchmark 6.94 2036 bond yield closed at 6.7791% on Tuesday vs 6.7643%
on Monday.

The Indian benchmark G-sec yield rose on Tuesday as oil prices hit the $90 per
barrel level after U.S. President Donald Trump demanded Iran pay compensation
to the U.S, further lowering the prospect to reopen the Strait of Hormuz. while
market participants await key inflation data from U.S. and India for further cues.
OIS rates rose tracking higher oil prices where 5Y OIS up 3.75bp to 6.2925%.

Investors now turn to inflation prints from India and the U.S. this week for rate
cues. A Reuters poll of 40 economists sees India’s July CPI rising to 4.50% from
4.38% in June.

Meanwhile, Trump on Monday said Iran should pay compensation for people
killed in wars, attacks and protests, in response to Tehran's own demands for
compensation and an end to sanctions. Qil prices rose again on Tuesday, with
Brent crude up 2% at $89.90 a barrel after increasing 5% on Monday as the
prospect of a near-term Hormuz deal ebbed.

Globally, Euro zone yields rose as oil jumps on fading Hormuz deal hopes, with
German 10Y up 2bps to 3.201% and French 30Y at a post-2008 high of 4.80%,
ahead of Wednesday's US CPI. US Treasuries fall ahead of Wednesday's CPI, with
10Y up 4.5bps to 4.703% and 30Y at 5.246%, curve bear-steepens to 46.2bps as
Hormuz driven oil gains and heavy weekly supply add further pressure. BOJ's rate
hike path faces growing political pressure as Takaichi's fiscal agenda pushes JGB
10Y yields to 2.805%.

Market Observations
G-sec

Market opened on a weak note as crude ticked higher, 6.94 2036 rose to 6.80
over the course of the day.

SDL cut-off came broadly in line with expectations, post auction, demand picked
up in GJ 2038 around 7.4550 level.

Corp Bond

Corp bond vyields traded 2-3 bps higher across the curve, with benchmark
indicative levels at 7.30% for the 1-year, 7.36% for the 5-year and 7.52% for the 10
year. Some demand was observed in JFM 2027 segment by MFs, Trading activity
was concentrated in the medium-term segment, followed by the short term MMY
segment.

CP/CD

CD rates remained more or less flattish across the curve, with the 3M (Nov
maturity) at 6.38%, 6M (Feb maturity) at 6.70% and 1Y (Aug maturity) at 7.10%.
Trading was concentrated in JFM and 2—-3M segments, led by banks and mutual
funds.
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GOl Yield 11-Aug 10-Aug 4-Aug 9-Jul
1Year 5.66 5.67 5.70 5.63
5Year 6.37 6.36 6.41 6.43
10 Year 6.78 6.76 6.82 6.75
AAA Bmk 11-Aug 10-Aug 4-Aug 9-Jul
1Year 7.30 1.29 1.35 7.34
5Year 7.36 7.34 7.40 137
10 Year 1.52 7.50 147 7.45
D 11-Aug 10-Aug 4-Aug 9-Jul
3 Month 6.38 6.40 6.75 6.65
6 Month 6.70 6.70 6.85 6.90
1Year 7.10 7.10 7.10 7.10
cpP 11-Aug 10-Aug 4-Aug 9-Jul
3 Month 6.43 6.45 6.80 6.70
6 Month 6.75 6.75 6.90 6.95
1Year 7.15 7.15 7.15 7.15
OIS Rate 11-Aug 10-Aug 4-Aug 9-Jul
1Year 5.79 5.78 5.87 5.81
2Year 5.99 5.95 6.06 5.96
3Year 6.05 6.06 6.17 6.06
5Year 6.29 6.26 6.36 6.21
11-Aug 10-Aug 4-Aug 9-Jul

Sensex 78,154 78,542 78,429 76,742
Nifty 24,471 24,584 24,615 23,963
USD/INR 95.39 95.30 95.38 95.39
Gold (USD) 4,413 4,389 4,076 4,121
0il (UsD) 87.51 87.72 79.36 76.30

NDF 11-Aug 10-Aug 4-Aug 9-Jul

3 Month 9%.07 9.04 95.89 9%.15
1Year 93.28 98.22 9.13 98.21
2Year 100.90 100.99 100.88 100.88
3Year 104.40 104.19 104.05 104.38



reuters://REALTIME/verb=NewsStory/ric=nL1N44603N
reuters://REALTIME/verb=NewsStory/ric=nL1N44801Q

24000

22000
20000
18000 I
16000
14000
12000 |
10000
8000
6000
4000 '

Rs. Crs

2000

< 3 Month CP
H< 3 Month CD

CP/CD Primary Volume

B 3-6 Months CP
M 3-6 Months CD

>6 Months CP
>6 Months CD

10 Year

Benchmarks

India 6.79 6.77 6.82
us 4.70 4.70 4.63
South Korea 4.29 4.24 4.25
Brazil 14.64 14.64 14.54
Germany 3.18 3.18 3.12
China 1.70 1.70 1.70
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Top Traded

Securities Volume
6.75 2029 0
6.79 2034 25
6.332035 40
6.92 2039 0
7.09 2054 0
7.34 2064 40

EN/A 6.33 6.34
6.79 6.73 6.78
EN/A 6.72 6.77
EN/A 6.93 701
#N/A 741 147
7.56 1.52 7.63
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DEBT EQUITY TOTAL (Rs.Crs)

Gross Gross et Gross Gross et Gross Net
MF Gross Sales
Purchase Sales Investment Purchase Sales Investment Purchase Investment
31-Jul-26 676 703 (26.36) 1,233 755 478.22 1,910 1,458 451.86

DEBT EQUITY TOTAL (Rs. Crs)

il Gross Gross Gross Gross Gross s Sl
Purchase Sales Investment Purchase Sales Investment Purchase Investment
11-Aug-26 786 268 518.45 14642 11135 3,506.39 15428 11403 4,024.84
INDICATORS PERIOD ACTUAL PRIOR Economic Calender Country Date Poll Prior
GDP Quaterly (%) Mar-26 7.80 8.00 CPI Yot () N [2hug 26 43
Trade Deficit ($ Bn) Mar-26  (83.40)  (93.60) CP (Mot () s [Hhgh 00 | 04
WPI (%) 1un-26 987 968 Core CPI (MoM) (Jul) Us 12-hug-26| 020 000
(rude il Inventori Us 12-hug-26 2479M
CPI (%) Jun-26 438 3.94 Atk 7 menore i
GDP(YoY) (Q2) P UK 13-Aug-26 090
1P (%) Jun-26 7.30 5.00
GDP (MoM) (Jun) UK 13Aug-26| 000 010
PMI Manufacturing Jul-26 53.50 54.20
GDP(Qo0) (Q2)P UK 13-Aug-26| 040 060
PMI Service Jul-26 53.30 57.40




e ) e N

-m:<u 4
AL oI 2289882.9R%7%
L 9¢-sny-9 8ny- L -8ny-
9z-3nv-8 T 9z-8ny-1T
- 9z-8ny-T I m 9z-8ny-,
- arinrLe Sny- 9z-9ny-¢
L 9cInr-¢e L 9TENV=S 5 | ww._ﬁ.wm
-Inf- -Inf- .
P oLl Cozdny-z £ H ozt Z
L 9cInr-¢T - 5 9z-In(-8T -
- 9zInr-L 9z-Inr-08 oInFvT
L 9z-Inr-2 - _ C 9z-Inf-0T
- 9z-unf-Lt A
-uni- T | 9z-INf-£2 = C 9z-Inr-
L 9g-unf-ze 3 < > 97-Unf-8z
L 9z-unf-/1 @ 0 < n 9¢-unf-¥¢ =
- 9z-unr-z1 3 Lsuinrve 2 - S b 9z-unf-0z o
nNn L 9z-unf-/ 2 o [ i — [ 9z-unr-97 -
< L 9z-unr-g 3 L 9Z-INr-TT s [ 9z-unf-z1
a - 9z-Aen-g¢ g _ b S5-unr-p
=) L 9z-AeN-€T M | 9T-Inr-81 < 9z-ReIN-TE
- 9z-AeInN-8T z < ge-AeN-LT =
L 9z-AeN-€T = _ L 9TIn-ST € 9z-keN-ez - Q
| 9z-AeIN-8 m om-»m_\,_-ﬂ .
- 9z-Aem-g ozntTr 5 el
L 9¢-4dy-3¢ 9z-AeIN-/
- 9Z-4dv-€7 L 9Z-Inr-6 9z-AeN-¢
) L m~¢m<-§ C m~.;m<.m~
L 9C-iay-€T | 9Z-IN-9 9¢-1ay-ST
> 9vg = AL
- 9¢Hay- | 9T-Inr-¢ 9z-1dy-€1
! ITAEN-6T . . o n_v n_v n_u o
o o 9 9 9o 9 o 2 ] & 8 & 8 ™ « = =
© © © © o o o9 ) I N N ~ N ) \ sdg
o N 0o o= O N N\
. O O O O 0 o /
Ve - 2\
~ 4 | 8ny-TT
o o 4
NS 8ny-£
© © o [
© L 9¢-8ny-TT Sny-¢
. N © : | 9z-8ny-8 I n-
w " 2 ] [ gz-8ny-c L In-0g
o . | 9z-8nv-¢ - Inrae 5
- + H | 9z-Inf-0g LIz $
. Lozinr-LT & LInr-8T 9
.9 : L9z-nrvz S LInr-pT
© g LOTINETT LInf-0T _
< -3 : Lozinr-8T - L 1nf-9 N
e ) t LozinrsT i g V | ez g
- : | 9z-Inr-zT ey unr-g7 n
s - & B L 9z-Inr-6 = 2 r
3 A 3 H Lozinre S a unrre _
0 R 5 : L 9z-nrg g - unr-oz
° ? g7 5 : | 9z-unr-og _ 8 | unf-91 5
n ~ & © : | 9z-unr-£2 g A. L unf-gg Z
o : | 9z-unf-pz < T L unr-g
+ ; | ozunriz = m L unf-p _
- K L gz-unf-gT > Aew-T€
00 4 L 9z-un;-sT Y ‘5\ [ fen.
5 ] L 9z-unr-zt1 _ AL
¢ % L y . | 9z-unr-g A L Aen-€7
0 v - : | 9z-unf-9 ﬂ - hen-61
.m W 9 | 9g-unr-¢ M L AeN-ST
3 T T T T .u - 9z-Aen-TE ' u ! >m—>_.ﬁH
"l 8 s 8 8 8 3 , A 2352335238:338%
g ﬁ W “ ROJ “ M J m m m % W mv.. m e m H o o
g J




G

“Oteinyest®

4 Brent Crude )
135
130
125
120
115
110
105
a 100 -
> 39 NS 7~ N\
85 ¥ y and d \
80 —— 7 \s
75 Nr?
70
65
60
55
50 T T T T T
W W W W WWWWWWWLWLWIWWWWWWWWWWWWWww
QAUAAPAAAAAAAAAAAAAAFAAAAAAFAANQFANA
ggg%%%%%%%%%%§§§§§§§§§§§“§§§
FEn lolRERZRS TP AARIANRIRIT
NN
- /

usD

5900
5700
5500
5300
5100
4900
4700
4500
4300
4100
3900
3700
3500

GOLD

5-Apr-26
9-Apr-26 |
13-Apr-26 7|
17-Apr-26
21-Apr-26
25-Apr-26 |
29-Apr-26 |
3-May-26
7-May-26
11-May-26 |
15-May-26 |
19-May-26 |
23-May-26
27-May-26
31-May-26
4-Jun-26

8-Jun-26
12-Jun-26

16-Jun-26 |
20-Jun-26
24-Jun-26
28-Jun-26

LKP SECURITIES LTD., 203, Embassy Centre, Nariman Point, Mumbai- 400021

The information in this document has been printed based on publicly available information, internal data and other reliable sources believed to
be true and is for general guidance only. While every effort is made to ensure the accuracy and completeness of information contained, the
company makes no guarantee and assumes no liability for any errors or omissions of the information. No one can use the information as the
basis for any claim, demand, or cause of action. Nothing contained in this publication shall constitute an offer to sell/purchase or an invitation/
solicitation to do so for any Government Security, Currency, Security, and Equity. LKP Securities Ltd. accepts no liability whatsoever for any
loss, howsoever arising, from any use of this document, its contents or otherwise arising in connection therewith.
For any queries contact - LKP Securities Ltd. Ph: 022-62501149 Fax: (91-22) 2284 2415 E Mail: fixedincomeresearch@Ikpsec.com

Visit our website - http://www.lkpsec.com/




