No. 29: Average Daily Turnover in Select Financial Markets

(X Crore)
Item 2019-20 2020 2021
Feb. 28 Jan. 22 Jan. 29 Feb. 5 Feb. 12 Feb. 19 Feb. 26
1 2 3 4 5 6 7 8
1 Call Money 26815 27447 16992 17057 12737 18098 13315 16616
2 Notice Money 3660 8014 672 4876 3381 279 4956 424
3 Term Money 790 973 549 576 587 1107 499 568
4 CBLO/TRIPARTY REPO 300691 360008 546341 589855 587782 589048 672716 560631
5 Market Repo 221719 297486 336136 363896 298099 338384 378296 341540
6 Repo in Corporate Bond 2468 80 2550 2957 2757 2664 430 740
7 Forex (US $ million) 67793 83533 62051 86840 72660 64940 62462 100046
8 Govt. of India Dated Securities 93960 117379 46474 36158 60152 71215 36808 38987
9 State Govt. Securities 5800 6094 4353 5991 4327 5467 7626 7647
10 Treasury Bills
10.1 91-Day 3720 2315 2055 2970 1686 2423 3028 3166
10.2 182-Day 2380 863 3217 5074 2546 1083 3105 2190
10.3 364-Day 2900 840 3467 4138 2084 7151 7607 8736
10.4 Cash Management Bills 2310 4596
11 Total Govt. Securities (8+9+10) 111070 132087 59566 54330 70795 87339 58173 60726
11.1 RBI - 211 3061 242 146 6374 3876 4322

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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