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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 $S90 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. Oil 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.

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.

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 7.29 7.35 7.34
5Year 7.36 7.34 7.40 7.37
10 Year 7.52 7.50 747 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
cp 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
2 Year 5.99 5.95 6.06 5.96
3 Year 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
0Oil (USD) 87.51 81.72 79.36 76.30
NDF 11-Aug 10-Aug 4-Aug 9-Jul
3 Month 9%.07 96.04 9.9 9.15
1Year 9%.28 9%.22 R.13 %21
2Year 100.90 10099 100.88 100.88
3Year 104.40 104.19 104.05 104.38
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Benchmarks ug 0-Aug ug 9-Ju i Volume 11-Aug  10-Aug 4-Aug 9-Jul
Indi 6.79 6.77 6.82 6.75
n=a 6752009 0 HNA 633 634 63l
us 4.70 4.70 4.63 4.54
South Korea 4.29 4.24 4.25 4.24 6.792034 0 678 673 6.78 673
Brazil 14.64 14.64 14.54 14.55 6.33 2035 0 #NA 6.72 6.77 6.73
Germany 3.18 3.18 3.12 3.05 6.92 2039 50 HN/A 6.93 701 6.93
China 170 170 170 175 7.09 2054 0 #NA 741 147 735
7342064 0 7.56 15 183 750
DEBT EQUITY TOTAL (Rs.Crs)
Gross Net
MF Gross Purchase Gross Sales Net Investment e ez b Gross Sales
Purchase Sales Investment _ Purchase Investment
1-Aug-26 - - - - - - - - -
DEBT EQUITY TOTAL (Rs. Crs)
Gross Net
Fll Gross Purchase Gross Sales Net Investment (e e Iz Gross Sales
Purchase Sales Investment Purchase Investment
12-Aug-26 0 0 - 0 0 - 0 0 -
INDICATORS PERIOD ACTUAL PRIOR Economic Calender Country Date Poll Prior
GDP Quaterly (%) Mar-26 7.80 8.00 Pl (YoY) (Jul) us 12-08-2026 35
CAD ($ Bn) Mar-26 7.10 (15.50) CPI (MoM) (Jul) Us 12-08-2026 04
Trade Deficit (S Bn) Mar-26 (83.40) (93.60) Core CPI (MoM) (Jul) UsS 12-08-2026 0
WPI (%) Jun-26 9.87 9.68 Crude Oil Inventories us 12-08-2026 2479M
CPI (%) Jun-26 4.38 3.94 GDP (YoY) (Q2) P UK 13-08-2026 09
1P (%) Jun-26 7.30 5.00 GDP (MoM) (Jun) UK 13-08-2026 04
PMI Manufacturing Jul-26 53.50 54.20 GDP (QoQ) (Q2) P UK 13-08-2026 06
PMI Service Jul-26 53.30 57.40 PPI (MoM) (Jul) Us 13-08-2026 03
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Sources: Reserve Bank of India, Bloomberg, Reuters, CCIL and FIMMDA.

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/




