DTCCis publishing weekly
reports to provide insights
into the volatility of the
money markets. The data
comes from our DTCC
Money Market Kinetics
service.

Click here to have these
reports delivered to your
inbox.

Learn more about DTCC
Money Market Kinetics

Contact Us

Editor’s Note: DTCC Money
Market Kinetics has been
enhanced to provide faster
access to critical data as the
industry continues to turnto
information to drive business
decisions during a time of
increased uncertainty and
volatility. Please see the
delivery section of the DTCC
Money Market Kinetics page to
learn more.
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In times of unprecedented marketvolatility, providing markettransparencyis
critical. Our DTCC Money Market Kinetics Snapshot, derived fromthe DTCC
Money Market Kinetics product, offers insights intothe 3.1 trillion dollar money
markets.

MARKET HIGHLIGHTS
Current market volatility is impacting the short-term lending market.
e Liquidity in Corporate Commercial Paper (CP) and Institutional Certificates of
Deposit(CD) has decreased precipitously since the startofthe Covid-19
pandemic.

e In March 0f2020, the Federal Reserve responded by creating anew funding
facility to ensure liquidity and free up short-termlending.

DATA INSIGHTS

May settlement amounts are above 109% of the prior 12-month averages.

For the week of May 29 — Jun 04:
MMK Instrument Previous Week Current Week Prior 52-Week Average

Fixed CD $61.44 $56.49 $54.25
Variable CD $8.48 $7.29 $16.97

Fixed CP $619.05 $468.96 $581.57
Variable CP $6.24 $4.94 $12.61

May vs. prior 12-month averages:
April Prior 52-Month Average

Fixed CD $281.00 V. $231.42
Variable CD $71.00 V. $73.64

Fixed CP $2,760.00 V. $2,525.83
Variable CP $46.90 V. $54.76
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Note: Dates displayed in weekly charts represent the first day of the week summarized:; the values displayed

are for the entire week of activity.

WEEKLY CHARTS

Weekly CD Fixed Rate

F0,000,0:00,0:00
B, 000, 000, 000
0 D00, 000, 0-00
0 000, 0:00,0:00
30, 000,0:00,0:00
0 /000, 0:00, 000

] F

(osn) swnowy wewses

]

10, 000,000, 000

[Z0F ‘6L R quades
TEOE FT ssquaspiss
¢ = quendag
[Z07 ‘& d=nlny

07 ‘T dsndmy
TZ0E ‘st Apr
LZ0E ‘5T A
TZ0OT ‘TT Anp
LI0E ‘F Anr
TEOF T 2uny
TTOE 'OF #unf
TT0F ‘£L 2y
LE0E ‘g 2ump
TEOE ‘oE Mewy
[0 6T Mo
10T ‘9T bepy

TTOT 8T Y2eiy
TI0E ‘T 420eyy
TEOE *¥T Y20EW
LEOE ‘£ Ewy
TIOT ‘8 T AR gy
L0E ‘T T sy
TI0E ‘¢ T hsenagey
LEOE * £ Ase rusging
TT0T ‘TE Aswruser
TEOE ' Aerusey
TZ0E L1 Aseruer
LEOE “Of Aseniser
70T 'f Menusep
OOE ‘LT Bqusssag
OFOE ‘OF s0usiosg
OTOT ' ET Squssiag
70T 9 SqUue==g
OF0 T 5T 590 LA T
OF0 £ L 350 Lt oy
OI0T 6T S uancy
OFOF 5 SqUEADY
DO ‘T 590 LA DY
Of0 L 5L B e 0
OI0T 8T SR
OPOT ‘TT =000
DZOE ‘¢ BOPED
OFOE LE saquesdss
OFOF 07 5 qussides

week of

Weekly CD Varable Rate

14.000,000,000

§,000,000,000
6,000,000,000
4,000,000,000
2,000,000,000

00,0000 001, 000

g
.
:

(asn) snolwy uswees

TZ0F ‘6L 2 qumdas

[ZOE TT ssquasdss
70T ' S=qusidss
LEOE ‘6F wnfiy

[ 20T "2 s ndiy
T zoz ‘T ndmy
LEOE “SF At
TT0T 5L AT
LEOE “TT At
LI0E 'k AT
TZOE “LE unf
LT O unf
LEO7 ‘EL 2unp
L E0E ‘5 Bunf
TI0T “0F Aepy
LI ‘EL Mevy
TTOT 5T Moy
IO 6 hEr
TZ0E T howy
TI0T 5T Py
[E0E 2 pady

TTOT L 4y

T E0E "B E Ao gy
LI07 ‘T T Aserugay
LE0E T Aserugay
TI0E "L Aserig
TIOE “TE Asenuser
TTOT ¥ A ey
TZ0F 4T faerisel
LZ0E ‘o Ase risey
TTOT “f MeEner
OEOE “LE susaag
OTOT OF S5 5
0707 “EL Aquag
CEOT 5 S50 W2 35
OT0T 6T Sy
O “TE smqusaniy
OTOT 5T Squshoy
O OZ 5 529 Wwsan o
O OF T S50 wsan o
OI0T ‘ST BEeD
OTOT ET S0
OE0T ‘T Son0
OFOE “F 220100
OFOF 27 &= g
OTOE OF S qusdss

5
E:
=

Weekly CP Fixed Rate

700,000,000, 000

g
g
i

200,000.000,000
200,000,000, 000

g
g
W

SUnoLUY UBWaas

=2

TI0L 61 Squedeg
TZ0T ‘TT Squsidss
[I0E 'S 52 qudes
0T ‘6L Whliny
TZoE ‘Tz sy

[T 0T 5T wsndimy
Tz ‘g isnilimy
TI0% T wndmy
TZ0F ‘5T AT

0T
oL’
LI0L ¥ AT
TI0F T aunr

T[0T 0F #unr

TEOE ‘ET 3uny

[I0L "9 unf

TZI0Z ‘oE bewe

TT0T 6T Ao

TI0T 91 AEwy
TT0E 6 hepy

TEOL T bewy
TI07 5T padyy

TI0E 0 pady

0T T pady

TE0E “F pady
TI0T BT 42oepy
TE0E “TT 420ty
TT0T “FT 42004y
TI0E f yeew

L 707 ‘B Asenages

L I0E °T £ Aseruges
TI07 T Asenuge
LEOE *2 Ase rusging
TI07 “TF Merisef
LEOE ¥ doe ey
TI0T * LT hmrusep
TEOE *o Aeerasef
[I0T f Aenuer
OFOE * 4T sqiasang
OFET “OF SqUus=y
OT0E 'ET Squacag
DIDT ‘9 AU
OE0T 6T Sqisas oy
OTOT “TT Squmn oy
00T 5T Squsss oy
DEOE '3 Squsmnoy
[
OI0Z ST Bgein
OP0T 8T S0
DEOE “IT Sgopn
OF 0 'y 2P0
DEOE LT soqusapdag
0T 07 0T Squsndsg

week of

DTCC Public (White)



DTCC

Weekly CP Variable Rate
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Note: Dates displayed in weekly charts represent the first day of the week summarized; the
values displayed are for the entire week of activity.

MONTHLY CHARTS

Legend:
Monthly Settlement Amounts

12 Month Average Settlement Amounts

Month-to-Date through September 26
Monthly CD Fixed Rate
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Copyright 2021 DTCC. All rights reserved. DTCC, DTCC (Stylized), ADVANCING FINANCIAL MARKETS.
TOGETHER, and the Interlocker Graphic are registered and unregistered trademarks of The Depository Trust &
Clearing Corporation. This document and the content contained herein are forinformational purposes only and do
not constitute a recommendation, investment orlegal advice. Readers should consult theirinvestment, fiduciary,
and/orlegal advisors for guidance in making investment or business decisions. DTCC disclaims any and all
warranties and representations, express orimplied, including any warranties of merchantability or fitness fora
particular purpose as to the use of the information contained herein. DTCC shall not have any liability, duty, or
obligation with respect to the information contained herein, or for any actions taken in reliance thereon by the
readerorany third party. To the extent permitted by law, DTCC disclaims liability to any person or entity forany
indirect, special, consequential, orincidental losses or damages arising from orin connection with any reader’s
access to, use of, orinability to use the information contained herein. DTCC has no obligation to update this
materialin the event that any of its content changes or subsequently becomes inaccurate.



