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Debt Market Update

Security 01-10-2024 08-10-2024 Policy Name Rates | Change
GSEC 10Y 6.83% 6.77%
GSEC bY 6.74% 6.75% Repo Rate 6.50%
SDL10Y 7.05% to 7.10% 7.05% to 7.10%
Reverse Repo Rate 3.35%
AAA PSU 10Y 7.20% to 7.55% 7.20% to 7.55%
AAA PSU 5Y 720%t0773% | 7.20%to 7.73% SHErEg ?epc;s't i ey 6.25%
SDF
Bank Perps 8.01% to 8.25% 8.01% to 8.25%
Marginal Standing Facility 6.75%
AAA PVT10Y 7.75% to 8.05% 7.75% to 8.05% Rate (MSF) /9%
AAA PVT BY 7.75% to 8.10% 7.75% to 8.10%
cD 730%t0753% | 7.30%t07.53% Cash Reserve Ratio (CRR) | 450%
CP Al+ 8.30% 8.30%
Statutory Liquidity Ratio (SLR) | 18.00%
Tax Free 5.30% 5.30%
Debt Mutual Fund Update
Debt Mutual Funds 1Week | TMonth | 3Month | 6 Month | 1Year | 5Year | 10Year
Overnight Fund 6.1 6.3 6.4 6.6 5.8 4.8 5.7
Liquid Fund 7.0 6.8 6.8 7.1 6.0 5.0 6.2
Ultra Short Duration Fund 6.9 6.9 6.9 71 5.8 53 6.3
Low Duration Fund 71 7.3 74 74 59 6.0 6.5
Medium Duration Fund 81 83 9.0 84 6.1 6.0 6.8
Dynamic Bond 8.0 8.0 10.0 9.3 5.9 6.2 7.2
Corporate Bond Fund 7.3 7.9 8.5 8.2 5.7 6.4 7.2
Credit Risk Fund 7.7 8.6 8.7 82 9.0 6.5 6.5
Banking and PSU Fund 7.2 7.8 8.4 8.0 5.8 6.3 7.2
Floater Fund 91 81 8.8 83 6.3 6.4 71

The Federal Open Market Committee (FOMC) lowered its policy interest rate by 25 bps,

the second straight reduction in 2024, continuing a shift towards monetary easing

aimed at supporting economic stability.
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