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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June 9, 2021

In times of unprecedented marketvolatility, providing markettransparencyis
critical. Our DTCC Money Market Kinetics Weekly Snapshot, derived fromthe
DTCC Money Market Kinetics product, offers insights into the 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

For the first week of June, settlement amounts were mixed, with 3 out of 4

product categories decreasing. June settlement amounts are slightly above

26% of the prior 12-month averages.

Forthe week of May 31 — Jun 4:
MMK Instrument Previous Week Current Week  Prior 52-Week Average

Fixed CD $74.53 $66.27 $39.59
Variable CD $2.70 $3.90 $6.27

Fixed CP $548.98 $461.43 $414.12
Variable CP $2.63 $1.86 $3.18

Jun month-to-date vs. prior 12-month averages:

Month-To-Date Prior 52-Month Average

Fixed CD $66.27 V. $171.56
Variable CD $3.90 V. $27.16

Fixed CP $461.43 V. $1,794.52
Variable CP $1.86 V. $13.77
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Dates displayed in weekly charts represent the first day of the week summa

are for the entire week of activity.

WEEKLY CHARTS

Note

TZ0E D A2 20T DE =i 1202 D ey
1202 "B Ae 202 ET A2l T20T ‘BT Aei
1208 ‘51 Aein TZ0E ‘BT &N 1707 o1 Ao
12026 fe TE0Z 6 A=W o0z 6 e
1202 ‘2 Aein 120z T hen Tz’ W
208 ‘52 iy TZ0E ‘sz Pty Troz Sz iy
TE0E BT Ly TZ0E ‘BT ity 1202 ‘BT Wy
1208 11 ey TE0E ‘T dy
TZ0Z 't padty TIDT “F ety
1207 BT el TZDZ “BZ UHEW
1207 12 Yep TE0E 1E ey 1202 T2 YEp
1207 51 HREpy TEOE FE 20T T e
TZOE “L e TZO0T L e 1202 °f ey
120 ‘52 Aengey TEHE ‘52 AiEnigad 100z ‘Bz Arenagag
TEOT "TZ A EN 34 120F ‘17 Anenigey 1201z MEnig a4
120z “F1 ArEng s 1202 ‘71 Mengay 1202 b1 AiEngad
1202 ‘L Menigay 1202 ‘L AEnig ag TE0E ¢ ArEnig ey
1208 ‘TE AEnuef TZ0E T& Aenue] 1207 *T € AEnLEf
1Z0E e Amnuey 208 g Adenuef 1702 ‘F7 AEnuRy
TE0E “£ T Menies 202 ‘LT Aenue( 1202 “£ 1 Amnuey
1202 DT Amnuep TZ0E DT Amnue] TZ0Z DT A vy
120z 'E A nuEr 120E ‘g Lenuep TZ0Z '€ A ey
D2OZ ‘¢z 1eguaceg DIDE L7 e DZ0Z*¢Z 1BqUEsan
DZ0L "OL 12quaaag Jab] DZDE 0T Fequmdag DEOT 02 1 equuasap)
DZOZ €T 1equEceg © OF0E 'ET IBguEeg DE0Z “ET 47qu=3%0
[E0E 5 1aquasag o EGE 5 Jequasag [ab] DE0E "5 1aquR0
OZ0Z 62 JBQUBADN [a¥] DEDE “6T AP QUaADN Lnld. DIDT BT APqUBADN
DIDT “ZT A5qusno N = DIDE ‘I SRquBAoN [l D0 27 IBGUBATN
DZOZ ST IBOUSADN Q@ DEDE “5T IBGUBADH - DEOZ ST 1BGUBALN
E0E ‘B 1 PQunoN & GEGE ' JBqUIBAGN m DEOT B 12 qUmnON
ECE T I3qUBAoN = 20T ‘T 43qAG N = DEOT ‘T ARqusnoN
DZ0Z 52 194050 [ DEDE ‘ST IGO0 L 0Z0Z ‘ST 190130
DZ0T 8T 134030 &) DEDE BT 1010 o D20 BT 1240330
DO 1T 184000 — DIDE “TE o900 o 0Z0Z "IT 1840130
0T0T ‘¥ 1300090 =] [E0E 1300820 = DECE ‘1000830
D202 LT gu e [ak) OT0T "L 7 e aad g % D€ £ 7 =quuagdas
20 ‘DE Squadas % CEOE “DE Jequ ndig ] 0202 DE quaniag
(202 "E T Jequiadas DE0E “ET quandas W OE0T £ T mquisadas
DI0T 9 equa s DEDT "9 mquindag [t T
DZ0E DE BNy DZ0E “DE By DZ0E ‘DE wnlny
DZ0E “ET w0y DEGE ‘E¢ Blny DZ0E ‘ET Bwndny
0702 3T By DT0E “9T wndny DZOT 9T Endny
020z 6 g DEDE 6wy DE0E ‘6 Endny
0207 ‘7 wndny’ DE0E ‘z wndny 00 2 BBy
0Z0Z "5z A0 0E0T ‘5T ANt 0ZDZ "5E Ani
0Z0z ‘5T ANt DEDE BT AT 0z0z ‘Bt Ang
D20 2T AN DEOE “ZT Mg Dzoz T Ane
DEoE S Nt 020E 5 M 0202 "5 A
DZDZ ‘BT BUN( DEDE “BE A DZDZ"BZ 2un{
DZ0Z "1z Wy DE0E T nT DE0E TZ Bung
0ZDZ T Bunf DEDE¥T Bun| 00T "y dung
0EGE °; sung OEGE ¢ Bung 0207 't B
0202 “TE AE 20Z “TE ARiy 0COT ‘TEATIN
s & @& @ = = & =a
g 8§ £ 88 §8 ° u= g g 288888 8 ° g 8 § § 8 § 8
-1 ] -1 ] =) S 3§ 8 3 8 7 ¢ 3 ...m s g g @9 9 g 9 —
g 8§ &8 8 8 28 = g8 8 E 8 83 8 8 3 g 5 § § § § §
- - - . - - T T T T = = = = = = = = = = = o
g &8 & &8 & g g & g g = g 4 &8 &8 8 4 §
2 2 2 55 8 8 8 # ® 2
§ § § § § = g g 3 4 § = & 5 F ] 8 8 8 8 8 8 8 u“
(@sn) sjunowy jusiwsipes (@sn) sjunoury jusiisfieg 3 (asn) sjunowy uswees =

DTCC Public (White)



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 June 4

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 or legal 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 ordamages 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 eventthat any of its content changes or subsequently becomes inaccurate.
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