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Weekly Money Market Snapshot 

 
Source: RBI 

 

Reserves Position 

As on (Rs. Crore) Cash Balance CRR* 

24/02/14 315,145 313,180 

10/03/14 309,995 313,180 

% Change -1.63% - 

Source : RBI ; latest data for 05/03/14 as on 10/03/14 

CRR* stands for Cash Reserve Requirement (Average Daily) 
for the fortnight ending 07/03/14 

Movement of International                              
Overnight Rate Benchmarks 

Interbank 
rates 

As on 
28/02/14 

As on 
07/03/14 

% Change 

MIBOR 8.0884 7.9966 -1.13% 
GBP LIBOR 0.4600 0.4650 1.09% 
Yen Libor 0.0671 0.0657 -2.13% 
USD LIBOR 0.0900 0.0877 -2.56% 

Source : Bloomberg  

Week Ending Parameters 
CBLO 

 (Overnight) 
Market Repo 
(Overnight) 

Cumulative Liquidity              
Adjustment Facility 

(in Rs. Crs)    Repo Reverse Repo 

28/02/14 
Cumulative Amount 257,881 81,550 98,419 18,042 

ADT 51,576 27,183 24,605 4,511 

07/03/14 
Cumulative Amount 372,347 119,675 65,998 33,553 

ADT 62,058 23,935 13,200 6,711 

W-o-W % Change ( Cumulative Amount) 44.39% 46.75% -32.94% 85.97% 
ADT: Average Daily Turnover                                                                                                                                                                                                           Source : RBI  

 Indian companies mop up Rs 20,000 cr via debt 

placement in Feb: SEBI….more 

 CCP must for inter-bank forex swaps: RBI 

panel….more 

 Govt likely to allow issuance of depository receipts 

against debt….more       

 International Monetary Fund unveils investors 

behind emerging market debt boom….more 

 RBI sells special drawing rights to pay North 

Block….more 

 Government to set up inflation target, RBI to 

implement – Chidambaram….more 

 India bonds head for best week since January on 

inflow optimism….more 

 IDBI Bank plans to raise up to $300 mn to boost 

Tier-I capital….more              

http://www.business-standard.com/article/markets/indian-companies-mop-up-rs-20-000-cr-via-debt-placement-in-feb-sebi-114030600577_1.html
http://www.business-standard.com/article/finance/ccp-must-for-inter-bank-forex-swaps-rbi-panel-114030700023_1.html
http://www.business-standard.com/article/markets/govt-likely-to-allow-issuance-of-depository-receipts-against-debt-114030301076_1.html
http://www.financialexpress.com/news/international-monetary-fund-unveils-investors-behind-emerging-market-debt-boom/1231620
http://www.business-standard.com/article/finance/rbi-sells-special-drawing-rights-to-pay-north-block-114030601166_1.html
http://in.reuters.com/article/2014/03/07/india-chidambaram-current-account-defici-idINDEEA2605Z20140307
http://www.bloomberg.com/news/2014-03-07/india-bonds-head-for-best-week-since-january-on-inflow-optimism.html
http://www.business-standard.com/article/finance/idbi-bank-plans-to-raise-up-to-300-mn-to-boost-tier-i-capital-114030300899_1.html


 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 

28/02/14 

Cumulative 
Amount 

1,046 13,628 611 36,575 187 14,357 1,844 64,560 

ADT 262 3,407 153 9,143 47 3,589 462 16,139 

07/03/14 

Cumulative 
Amount 

811 15,503 827 46,423 220 19,537 1,858 81,463 

ADT 203 3,876 165 9,284 44 3,907 412 17,067 

W-o-W % Change                          
( Cumulative Amount) 

-22.47% 13.76% 35.35% 26.93% 17.65% 36.08% 0.76% 26.18% 

ADT: Average Daily Turnover            *  CB`S data available till 06/03/14                                                                                                                                       Source :SEBI 

 

Top 5 traded Government Securities for week ending 07th, March 2014 

 
                                                                                                                                         Source: CCIL 

Top 5 traded Corporate Bonds for week ending 07th, March 2014 # 

 
 

Source: FIMMDA 
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#Note: PFC: Power Finance Corporation Limited; NABARD: National Bank for Agriculture and Rural Development; IOC: Indian Oil 

Corporation Limited and LICH: LIC Housing Finance 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 
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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 
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