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Weekly Money Market Snapshots 

 
Source: RBI  
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CBLO Market Repo LAF - Repo LAF - Reverse Repo

Cash Reserves Position of                                         
Scheduled Commercial Banks 

 

Cash balances as on Amount in Rs. Cr 

30/07/13 324,339.00 

06/08/13 317,396.00 

% Change -2.14% 

Source : RBI , latest data available till 06/08/2013 as on 
12/08/2013 

Movement of International                              
Overnight Rate Benchmarks 

Interbank 
rates 

As on 
02/08/13 

As on 
09/08/13 

% 
Change 

MIBOR 9.9533 10.1919 2.40% 

GBP LIBOR 0.4787 0.4781 -0.13% 

Yen Libor 0.0800 0.0800 - 

USD LIBOR 0.1170 0.1196 2.20% 
Source : Bloomberg  

Week Ending Parameters CBLO (overnight) 
Market Repo 
(Overnight) 

Cumulative Liquidity              
Adjustment Facility 

(in Rs. Crs)    Repo Reverse Repo 

29/07/13 
Cumulative Amount  355,677 91,325 187,215 1,270 

ADT 59,279 22,831 37,443 254 

10/08/13 
Cumulative Amount  303,179 59,379 150,073 1,046 

ADT 60,636 14,845 37,518 261 

% Change  2.3% -34.9% 0.2% 2.9% 
ADT: Average Daily Turnover                                                                                                                                                                                                           Source : RBI  

• RBI’s additional measures to address volatility 
in forex market….more 

• SEBI`s strict vigilance on bonds ratings….more 
• Govt has not decided on sovereign bond issue: 

Arvind Mayaram, Economic Affairs Secy….more 
• Bond markets anticipate RBI dividend 

payout….more 
• Government may issue long term paper in 10-14 

year segment….more 
• Bonds finish mixed on bouts of buying and 

selling….more 
• RBI announces rate of interest on FRBs 2015(II) 

….more 
 
 

http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=29275
http://economictimes.indiatimes.com/markets/bonds/over-half-of-debt-issues-get-non-investment-grade-ratings/articleshow/21757091.cms
http://economictimes.indiatimes.com/markets/bonds/govt-has-not-decided-on-sovereign-bond-arvind-mayaram-economic-affairs-secy/articleshow/21709864.cms
http://economictimes.indiatimes.com/markets/bonds/bond-markets-await-rbi-dividend-payout/articleshow/21702314.cms
http://economictimes.indiatimes.com/markets/bonds/government-may-issue-new-paper-in-10-14-year-segment-dealers/articleshow/21617109.cms
http://www.business-standard.com/article/finance/bonds-finish-mixed-113080701538_1.html
http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=29258


 

 
 Turnover : Corporate Bonds , Certificate of Deposits & Commercial Paper 

 

Week 
Ending on  

  CB’s* CD’s CP’s Total 

(Amt in 
Crs) 

Parameters 
No. of 
Trades 

Value 
No. of 
Trades 

Value 
No. of 
Trades 

Value 
No. of 
Trades 

Value 

02/08/13 

Cumulative 1,163 18,511 580 24,381 280 15,637 2,023 58,529 

ADT 291 4,628 116 4,876 56 3,127 463 12,631 

08/08/13 
Cumulative 871 13,161 332 12,115 86 3,716 1,289 28,992 

ADT 218 3,290 111 4,038 29 1,239 358 8,567 

% Change -25.1% -28.9% -4.3% -17.2% -48.2% -60.4% -22.7% -32.2% 

*CB’s data available till 01/08/13, Turnover details of BSE is not available.                                                                                                                                

Source : FIMMDA & SEBI  

 

Source: CCIL 
 
Top 5 traded Corporate Bonds for the week ending 8th August, 2013 

 
Source: FIMMDA 
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Top 5 traded Government Securities for the week ending 8th August, 2013 
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 Benchmark Rates: A week - on - week comparison 
 

   

 
 

 
 
 

 
 

         Source: Bloomberg 
                                                            
                                                          

Now, access the “Weekly Debt Market Update” from your smartphone. Follow us on 

 
Exchange Square, Suren Road, Andheri (East), Mumbai 400 093 

 Tel.: +91-22-6731 9000 | Fax: +91-22-6731 9004 |Website: www.mcx-sx.com 

 
Disclaimer: This newsletter is meant for information purposes only and does not constitute any opinion or guidelines or recommendation on any course of action to be followed by the reader(s). It is not intended to be 
used as trading advice by anybody and should not in any way be treated as a recommendation to trade. The information contained in this newsletter does not constitute or form part of and should not be construed as, any 
offer for purchase or sale of any foreign currency or their derivatives. While the information in the newsletter has been compiled from sources believed to be reliable and in good faith, readers may note that the contents 
thereof including text, graphics, links or other items are provided without warranties of any kind. MCX Stock Exchange Ltd (MCX-SX) expressly disclaims any warranty as to the accuracy, correctness, reliability, timeliness, 
merchantability or fitness for any particular purpose, of this newsletter. MCX-SX shall also not be liable for any damage or loss of any kind, howsoever caused as a result (direct or indirect) of the use of the information or 
data contained in this newsletter. Any alteration, transmission, photocopied distribution in part or in whole or reproduction of any form of this newsletter or any part thereof without prior consent of MCX-SX is prohibited. 
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