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Weekly Money Market Snapshot 

 

Source: RBI 

 

 

Reserves Position 

As on (Rs. Crore) Cash Balance CRR* 

08/01/14 313,611 311,941 (A) 

15/01/14 314,264 310,211 (B) 

% Change 0.21% -0.55% 

Source : RBI ; latest data for 15/01/14 as on 20/01/14 

CRR* stands for Cash Reserve Requirement (Average Daily) 
for the fortnight ending i.e.  (A) 10/01/14 & (B) 24/01/14 

Movement of International                              
Overnight Rate Benchmarks 

Interbank 
rates 

As on 
10/01/14 

As on 
17/01/14 

% Change 

MIBOR 8.2301 8.7791 6.67% 
GBP LIBOR 0.4625 0.4637 0.27% 
Yen Libor 0.0678 0.0628 -7.37% 
USD LIBOR 0.0918 0.0886 -3.49% 

Source : Bloomberg  

Week Ending Parameters 
CBLO 

 (Overnight) 
Market Repo 
(Overnight) 

Cumulative Liquidity              
Adjustment Facility 

(in Rs. Crs)    Repo Reverse Repo 

10/01/14 
Cumulative Amount 299,189 98,370 177,713 1,446 

ADT 49,865 24,592 35,543 289 

17/01/14 
Cumulative Amount 196,194 78,718 161,915 1,584 

ADT 39,239 26,239 40,479 396 

W-o-W % Change ( Cumulative Amount) -34.42% -19.98% -8.89% 9.54% 
ADT: Average Daily Turnover                                                                                                                                                                                                           Source : RBI  

•RBI announces Open Market Operations by purchase of 

Govt.  of India dated securities….more 

 RBI eases forward contracts in all transactions….more 

 Concerns on fiscal deficit and bond switch programme may 

affect yields….more 

• FII`s seen regaining faith in Govt. bonds in January….more  

• Government defers Rs 15,000-cr bond issue….more 

• Government to boost its municipal bond market….more 

• Nomura initiates India swap flatteners….more 

• IFC doubles rupee bond offering to Rs 2,000 crore….more 

• Sahoo panel to look into further liberalisation of ECB 

….more 

 

 
 

 
 

 

 
 

 

 

 
 

http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30431
http://www.business-standard.com/article/finance/rbi-eases-forward-contracts-in-all-transactions-114011301246_1.html
http://www.business-standard.com/article/economy-policy/concerns-on-fiscal-deficit-and-bond-switch-programme-may-affect-yields-114011700942_1.html
http://www.business-standard.com/article/markets/fiis-seen-regaining-faith-in-govt-bonds-in-january-114011600535_1.html
http://www.business-standard.com/article/economy-policy/govt-defers-rs-15-000-cr-bond-issue-114011500515_1.html
http://economictimes.indiatimes.com/markets/bonds/government-to-boost-its-municipal-bond-market/articleshow/28944238.cms
http://economictimes.indiatimes.com/markets/money-markets/nomura-initiates-india-swap-flatteners/articleshow/28732726.cms
http://economictimes.indiatimes.com/markets/bonds/ifc-doubles-rupee-bond-offering-to-rs-2000-crore/articleshow/28843829.cms
http://www.financialexpress.com/news/sahoo-panel-to-look-into-further-liberalisation-of-ecb-regulations/1218524


 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 

10/01/14 

Cumulative 
Amount 

1,473 20,068 510 23,410 196 14,263 2,179 57,741 

ADT 295 4,014 102 4,682 39 2,853 436 11,549 

17/01/14 

Cumulative 
Amount 

1,398 19,491 485 25,083 129 6,942 2,012 51,516 

ADT 280 3,898 121 6,271 32 1,735 433 11,904 

W-o-W % Change                          
( Cumulative Amount) 

-5.09% -2.88% -4.90% 7.15% -34.18% -51.33% -7.66% -10.78% 

ADT: Average Daily Turnover                                                                                                                                                                                                            Source :SEBI 

 

Top 5 traded Government Securities for week ending 17th, January 2014 

Source: CCIL 

Top 5 traded Corporate Bonds for week ending 17th, January 2014# 

Source: FIMMDA 
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#Note: REC: Rural Electrification Corporation Limited; HDFC: Housing Development Finance Corporation Limited & 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 
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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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