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Weekly Money Market Snapshot 

 
Source: RBI 

 

 

Reserves Position                                      

As on (Rs. Crore) Cash Balance CRR* 

26/12/13 311,991 309,310 (A) 

06/01/14 320,516 311,941 (B) 

% Change 2.73% 0.85% 

Source : RBI ; latest data for 01/01/14 as on 06/01/14 

CRR* stands for Cash Reserve Requirement (Average Daily) 
for the fortnight ending i.e. (A)  27/12/13 & (B) 10/01/14 

Movement of International                              
Overnight Rate Benchmarks 

Interbank 
rates 

As on 
27/12/13 

As on 
03/01/14 

% Change 

MIBOR 8.7776 7.8105 -11.02% 
GBP LIBOR 0.4650 0.4643 -0.13% 
Yen Libor 0.0778 0.0721 -7.35% 
USD LIBOR 0.0960 0.0950 -1.04% 

Source : Bloomberg  

Week Ending Parameters 
CBLO 

 (Overnight) 
Market Repo 
(Overnight) 

Cumulative Liquidity              
Adjustment Facility 

(in Rs. Crs)    Repo Reverse Repo 

27/12/13 
Cumulative Amount 198,564 69,915 162,889 1,306 

ADT 39,713 23,305 40,722 327 

03/01/14 
Cumulative Amount 302,614 85,593 179,526 23,332 

ADT 50,436 21,398 35,905 4,666 

W-o-W % Change ( Cumulative Amount) 52.40% 22.42% 10.21% 1686.52% 
ADT: Average Daily Turnover                                                                                                                                                                                                           Source : RBI  

• RBI: Draft Report of the Committee on Financial 
Benchmarks….Press Release….Report 

 RBI’S Financial Stability Report 2013: Redemption calls to 
put pressure on bond prices….more….Report 

 10-year benchmark bond trading volumes soar, but yields 

little changed at 8.84%….more 

 Stress test reveals banks’ derivatives portfolio at high risk 
of MTM losses….more 

• 2014 may not see interest rate reversal….more 

 Major events that influenced India's banking sector in 
2013….more 

 Debt recasts for 2013 hit record Rs 74,000 crore….more 

 Fixed income in 2014: Yields unsustainable at current 
rate….more 

 SBI to raise Rs 2,000 cr from bonds….more 

 National Housing Bank’s Rs 2,100 crore tax-free bond 
subscribed 2 times on day 1….more 
 

http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30339
http://rbidocs.rbi.org.in/rdocs/PublicationReport/Pdfs/FC030114FLS.pdf
http://economictimes.indiatimes.com/markets/bonds/rbis-financial-stability-report-2013-redemption-calls-to-put-pressure-on-bond-prices/articleshow/28155989.cms
http://www.rbi.org.in/rdocs/PublicationReport/Pdfs/FSRDEC301213_FL.pdf
http://economictimes.indiatimes.com/markets/bonds/10-year-benchmark-bond-trading-volumes-soar-but-yields-little-changed-at-8-84/articleshow/28302935.cms
http://www.financialexpress.com/news/stress-test-reveals-banks-derivatives-portfolio-at-high-risk-of-mtm-losses/1213511
http://www.business-standard.com/article/finance/2014-may-not-see-interest-rate-reversal-114010200682_1.html
http://articles.economictimes.indiatimes.com/2013-12-30/news/45711433_1_banking-sector-rupee-stability-asset-quality
http://www.financialexpress.com/news/debt-recasts-for-2013-hit-record-rs-74000-crore/1214299
http://economictimes.indiatimes.com/markets/bonds/fixed-income-in-2014-yields-unsustainable-at-current-rate/articleshow/28045677.cms
http://economictimes.indiatimes.com/markets/bonds/sbi-to-raise-rs-2000-cr-from-bonds/articleshow/28293105.cms
http://economictimes.indiatimes.com/markets/bonds/national-housing-banks-rs-2100-crore-tax-free-bond-subscribed-2-times-on-day-1/articleshow/28156891.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 

27/12/13 

Cumulative 
Amount 

1,054 11,169 428 21,527 133 10,059 1,615 42,755 

ADT 264 2,792 107 5,382 33 2,515 404 10,689 

03/01/14 

Cumulative 
Amount 

603 6,682 709 37,277 179 10,849 1,491 54,808 

ADT 302 3,341 142 7,455 36 2,170 480 12,966 

W-o-W % Change                          
( Cumulative Amount) 

-42.79% -40.17% 65.65% 73.17% 34.59% 7.85% -7.68% 28.19% 

ADT: Average Daily Turnover;      * CB`s data  available till 31/12/13 only                                                                                                                    Source : SEBI 

 

                                                                                                                                                                                               
 Source: CCIL 

Top 5 traded Corporate Bonds for week ending 3rd, January 2014# 

 
Source: FIMMDA 

 
 
 
 
 
 

 

Top 5 traded Government Securities (GS) for the week ending 3rd , January 2014
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#Note: DVC: Damodar Valley Corporation; REC: Rural Electrification Corporation Limited and PFC: Power Finance 

Corporation Limited. 



 

 
 Benchmark Rates: A week - on - week comparison 

 
 
 
 

 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 

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