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Weekly Money Market Snapshot 

 
Source: RBI 

 

 

Reserves Position 

As on (Rs. Crore) Cash Balance CRR* 

12/03/14 315,779 313,717  

18/03/14 310,749 313,717 

% Change -1.59% - 

Source : RBI ; latest data for 18/03/14 as on 24/03/14 

CRR* stands for Cash Reserve Requirement (Average Daily) 
for the fortnight ending  21/03/14 

Movement of International                              
Overnight Rate Benchmarks 

Interbank 
rates 

As on 
14/03/14 

As on 
21/03/14 

% Change 

MIBOR 8.5970 8.8163 2.55% 
GBP LIBOR 0.4625 0.4663 0.81% 
Yen Libor 0.0650 0.0614 -5.49% 
USD LIBOR 0.0878 0.0905 3.08% 

Source : Bloomberg  

Week Ending Parameters 
CBLO 

 (Overnight) 
Market Repo 
(Overnight) 

Cumulative Liquidity              
Adjustment Facility 

(in Rs. Crs)    Repo Reverse Repo 

14/03/14 
Cumulative Amount 327,928 121,752 162,925 20,782 

ADT 54,655 30,438 32,585 4,156 

21/03/14 
Cumulative Amount 235,619 67,240 158,998 11,317 

ADT 47,124 16,810 39,750 2,829 

W-o-W % Change ( Cumulative Amount) -28.15% -44.77% -2.41% -45.54% 
ADT: Average Daily Turnover                                                                                                                                                                                                           Source : RBI  

 Reporting of OTC trades in Corporate Bonds on 

Trade Reporting Platforms of stock 

Exchanges.…more 

 Government to buy back bonds….more 

 FII investment surges in Indian debt….more 

 Shriram City plans to raise up to Rs 200 cr via 

NCDs….more 

 IDBI Bank raises $300 million in offshore bond 

sale….more 

 NHB to tap $200 m ECB window within a 

fortnight….more 

 EC to seek RBI clarification on new banking 

licences….more 

 Banks' deposit growth beats rise in credit, says 

RBI….more 

 

http://www.sebi.gov.in/cms/sebi_data/attachdocs/1395403350996.pdf
http://economictimes.indiatimes.com/markets/bonds/government-to-buy-back-bonds/articleshow/32441079.cms
http://www.business-standard.com/article/finance/fii-investment-surges-in-indian-debt-114031800777_1.html
http://economictimes.indiatimes.com/markets/bonds/shriram-city-plans-to-raise-up-to-rs-200-cr-via-ncds/articleshow/32295937.cms
http://www.thehindubusinessline.com/companies/idbi-bank-raises-300-million-in-offshore-bond-sale/article5810751.ece
http://www.thehindubusinessline.com/companies/nhb-to-tap-200-m-ecb-window-within-a-fortnight/article5810432.ece
http://economictimes.indiatimes.com/news/economy/finance/ec-to-seek-rbi-clarification-on-new-banking-licences/articleshow/32410330.cms
http://www.business-standard.com/article/finance/banks-deposit-growth-beats-rise-in-credit-114031900895_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 

14/03/14 

Cumulative 
Amount 

1,451 24,124 1,116 58,715 269 20,933 2,836 103,772 

ADT 290 4,824 223 11,743 54 4,186 567 20,753 

21/03/14 

Cumulative 
Amount 

959 9,674 992 56,114 293 21,123 2,244 86,911 

ADT 320 3,224 248 14,028 73 5,281 641 22,533 

W-o-W % Change                          
( Cumulative Amount) 

-33.91% -59.90% -11.11% -4.43% 8.92% 0.91% -20.87% -16.25% 

ADT: Average Daily Turnover                #CB`s data available till 20/03/14 only.                                                                                               Source :SEBI and FIMMDA 

 

Top 5 traded Government Securities for week ending 21st, March 2014 

 
                                                                                                                                                                                                             Source: CCIL 

Top 5 traded Corporate Bonds for week ending 21st, March 2014 # 

 
Source: FIMMDA 
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#Note: FCI: Food Corporation of India; IDFC: IDFC Limited; LIC-H: LIC Housing Finance Limited and PFC: Power Finance 

Corporation.   



 
 
 

 
 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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http://www.linkedin.com/company/mcx-stock-exchange-ltd.?trk=top_nav_home
https://twitter.com/mcxsx
http://www.facebook.com/MCXStockExchange.com
http://www.facebook.com/MCXStockExchange.com

