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Weekly Money Market Snapshot 

 
 
 
 
 
 
 
 
 
 
 
 
 
 

Source: RBI 

 

 

Reserves Position 

As on (Rs. Crore) Cash Balance CRR* 

28/01/14 319,518 311,037  

04/02/14 310,506 311,037  

% Change -2.82% - 

Source : RBI ; latest data for 04/02/14 as on 10/02/14 

CRR* stands for Cash Reserve Requirement (Average Daily) 
for the fortnight ending 07/02/14 

Movement of International                              
Overnight Rate Benchmarks 

Interbank 
rates 

As on 
31/01/14 

As on 
07/02/14 

% Change 

MIBOR 8.2352 8.1031 -1.60% 
GBP LIBOR 0.4650 0.4653 0.14% 
Yen Libor 0.0735 0.0676 -7.76% 
USD LIBOR 0.0862 0.0856 -0.70% 

Source : Bloomberg  

Week Ending Parameters 
CBLO 

 (Overnight) 
Market Repo 
(Overnight) 

Cumulative Liquidity              
Adjustment Facility 

(in Rs. Crs)    Repo Reverse Repo 

31/01/14 
Cumulative Amount 265,530 90,257 171,737 4,494 

ADT 44,255 22,564 34,347 899 

07/02/14 
Cumulative Amount 270,206 97,192 144,302 14,348 

ADT 45,034 24,298 28,860 2,870 

W-o-W % Change ( Cumulative Amount) 1.76% 7.68% -15.98% 219.27% 
ADT: Average Daily Turnover                                                                                                                                                                                                           Source : RBI  

• Cancellation of Deferred Auction of Dated Securities 

and Switching of G-Sec….more 

 RBI liberalises third party payment norms….more 

• Insurers, fund houses cut debt paper duration….more 

• Banks cautious about short-term papers….more 

• Despite easy liquidity, banks hike deposit rate….more 

• Benchmark panel wants more powers for RBI to fix 

financial benchmarks….more 

 Government approves FCI plan to raise Rs 8,000 

crore via long-term bonds….more 

 IFC issues fourth tranche of bond; strong demand 

continues….more 

 Shriram Transport to raise Rs 2000 crore through 
NCDs in FY15  

 

 

 

 
 

 

 
 

 

 

 
 

http://rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30556
http://www.business-standard.com/article/economy-policy/rbi-liberalises-third-party-payment-norms-114020400822_1.html
http://www.business-standard.com/article/finance/insurers-fund-houses-cut-debt-paper-duration-114020301081_1.html
http://www.business-standard.com/article/finance/banks-cautious-about-short-term-papers-114020401158_1.html
http://www.business-standard.com/article/finance/despite-easy-liquidity-banks-hike-deposit-rate-114020501384_1.html
http://www.business-standard.com/article/finance/benchmark-panel-wants-more-powers-for-rbi-to-fix-financial-benchmarks-114020701349_1.html
http://economictimes.indiatimes.com/markets/bonds/government-approves-fci-plan-to-raise-rs-8000-crore-via-long-term-bonds/articleshow/30096809.cms
http://economictimes.indiatimes.com/markets/bonds/ifc-issues-fourth-tranche-of-bond-strong-demand-continues/articleshow/29995007.cms
http://economictimes.indiatimes.com/markets/bonds/shriram-transport-to-raise-rs-2000-crore-through-ncds-in-fy15/articleshow/30098319.cms


 

 

 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 

31/01/14 

Cumulative 
Amount 

907 12,505 568 30,478 208 14,753 1,683 57,736 

ADT 302 4,169 114 6,096 42 2,951 458 13,216 

07/02/14 

Cumulative 
Amount 

890 10,341 708 38,909 156 8,473 1,754 57,723 

ADT 223 2,585 142 7,782 31 1,695 396 12,062 

W-o-W % Change                          
( Cumulative Amount) 

-1.87% -17.31% 24.65% 27.66% -25.00% -42.57% 4.22% -0.02% 

ADT: Average Daily Turnover           # CB`s Data available till 06/02/14 as on 10/02/14                                                                                                     Source :SEBI                                                                                                                                  

 

Top 5 traded Government Securities for week ending 7th, February 2014 

                                                                                                                                                                 Source: CCIL 

Top 5 traded Corporate Bonds for week ending 7th, February 2014# 

  Source: FIMMDA 
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#Note: EXIM: Export Import Bank of India; BoB: Bank of Baroda; DVC: Damodar Valley Corporation Limited; FCI: Food Corporation of 

India and PFC: Power Finance Corporation Limited  



 
 Benchmark Rates: A week over  week comparison 

 
 
 
 
 
 

 
 
 
 
 
 

 
 

 
 

 
Source: Bloomberg 
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 Rate Spread Movements : A week over week comparison 
 

 
 

 
 
 
 
 
 
 
 
 
 
 

                                                                              
 
 

 
Source: Bloomberg & RBI 

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 
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https://twitter.com/mcxsx
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