No. 29: Average Daily Turnover in Select Financial Markets

(% Billion)

Ttem 2011-12 2011 2012
Nov. 25 Oct. 26 Nov. 2 Nov. 9 Nov. 16 Nov. 23 Nov. 30
1 2 3 4 5 6 7 8
1 Call Money 217.0 199.6 192.9 213.6 182.9 197.2 234.7 207.1
2 Notice Money 59.8 41.5 112.6 69.6 56.3 76.0 51.5 94.4
3 Term Money 4.9 4.6 20.3 16.7 20.1 9.0 7.1 8.8
4 CBLO 769.3 574.4 719.7 776.3 820.6 578.1 769.7 709.6
5 Market Repo 519.2 527.2 761.9 850.1 717.2 821.4 665.8 910.1
6 Repo in Corporate Bond 0.1 0.2 0.0 0.0 0.0 0.0 0.0 0.0
7 Forex (US $ million) 57,103 51,331 51,831 54,599 45,771 40,020 41,682 62,393
8 Govt. of India Dated Securities 264.4 171.1 498.8 401.4 353.8 280.6 261.4 325.0
9 State Govt. Securities 4.4 4.3 153 7.1 5.6 2.2 16.1 5.7

10 Treasury Bills

10.1 91-Day 15.9 5.6 17.4 15.3 11.6 8.2 12.3 11.2
10.2 182-Day 4.5 5.3 11.8 6.7 12.2 1.8 11.8 19.2
10.3 364-Day 7.8 1.8 8.6 13.0 153 14.3 13.2 224
10.4 Cash Management Bills 3.5 2.8 - - - - - -
11 Total Govt. Securities (8+9+10) 300.6 191.0 551.9 443.5 398.6 307.1 314.8 383.5
11.1 RBI 6.3 22.1 3.7 0.1 0.3 0.7 0.0 0.3
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