No. 29: Average Daily Turnover in Select Financial Markets

(X Crore)
Item 2019-20 2020 2021
Mar. 27 Feb. 19 Feb. 26 Mar. 5 Mar. 12 Mar. 19 Mar. 26
1 2 3 4 5 6 7 8
1 Call Money 26815 23920 13315 16616 12704 14992 16306 25647
2 Notice Money 3660 1904 4956 424 3151 450 5329 575
3 Term Money 790 1239 499 568 777 754 601 504
4 CBLO/TRIPARTY REPO 300691 356209 672716 560631 634152 457326 584134 462956
5 Market Repo 221719 203083 378296 341540 444238 315683 404702 358990
6 Repo in Corporate Bond 2468 3670 430 740 2620 9260 492 9399
7 Forex (US $ million) 67793 64600 62462 100046 81646 80189 71740 90158
8 Govt. of India Dated Securities 93960 41929 36808 38987 36586 47180 38774 55985
9 State Govt. Securities 5800 2699 7626 7647 4744 6130 6934 7252
10 Treasury Bills
10.1 91-Day 3720 1848 3028 3166 1675 1855 3983 5756
10.2 182-Day 2380 1988 3105 2190 2196 4852 5788 2971
10.3 364-Day 2900 1543 7607 8736 3308 5890 4705 11791
10.4 Cash Management Bills 2310
11 Total Govt. Securities (8+9+10) 111070 50006 58173 60726 48509 65907 60183 83755
11.1 RBI - 7873 3876 4322 6283 7946 3001 4872

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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