No. 29: Average Daily Turnover in Select Financial Markets

(X Crore)
Item 2018-19 2019 2020
Mar. 29 Feb. 21 Feb. 28 Mar. 6 Mar. 13 Mar. 20 Mar. 27
1 2 3 4 5 6 7 8
1 Call Money 31280 60255 28262 27447 18874 28364 30536 23920
2 Notice Money 4930 5115 1051 8014 5465 333 7169 1904
3 Term Money 740 477 742 973 710 491 1104 1239
4 CBLO/TRIPARTY REPO 213010 269785 259355 360008 339482 292617 411859 356209
5 Market Repo 200970 175735 221702 297486 270707 255973 346213 203083
6 Repo in Corporate Bond 8784 1210 80 260 100 1137 3670
7 Forex (US $ million) 67793 98933 59151 83533 89611 87651 83800 64600
8 Govt. of India Dated Securities 65800 65466 133831 117379 149653 156240 119391 41929
9 State Govt. Securities 4320 8419 6413 6094 8575 10045 4733 2699
10 Treasury Bills
10.1 91-Day 3380 3545 6176 2315 7096 2185 4596 1848
10.2 182-Day 1450 952 1608 863 2763 1012 2161 1988
10.3 364-Day 1620 1806 1815 840 1367 639 1690 1543
10.4 Cash Management Bills 1400 2687 4596 12127 7779 4918
11 Total Govt. Securities (8+9+10) 77970 80189 152530 132087 181582 177899 137490 50006
11.1 RBI - 765 267 211 19 17 239 7873

Note : Collateralised Borrowing and Lending Obligation (CBLO) segment of the money market has been discontinued and replaced
with Triparty Repo with effect from November 05, 2018.
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