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 market volatility, 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.
Liquidity in Corporate Commercial Paper (CP) and Institutional Certificates of
Deposit(CD) has decreased precipitously since the start ofthe Covid-19
pandemic.

In March of 2020, the Federal Reserve responded by creating anew funding
facility to ensure liquidity and free up short-termlending.

DATA INSIGHTS

All four products decreased in terms of total settlement amounts compared to
the prior week. With two holiday-shortened weeks ahead to finish the month,
the total settlement amounts across all product types are 66% of the trailing 12-
month average.

Forthe week of December 14 — 18:
e Fixed-rate CD settlements decreased from $39 billion the prior week to $33
billion, whichis abovethe prior 52-week average of $38 billion.
e Variable-rate CD settlements decreased from $5 billion the prior week to $4
billion. The amountwas below the prior 52-week average of $7.5 billion.
e Fixed-rate CP settlements decreased from $422 billion to $389 billion, which
was above the prior year weekly average of $394 billion.
e Variable-rate CP settlements decreased from $2.4 billion the prior week to
$1.6 billion. By comparison, the 52-week average is $4 billion.
December month-to-date totals vs. prior 12-month averages:
e  Fixed-rate CD: $109 Billion v. $165 Billion
e Variable-rate CD: $16 Billion v. $34 Billion
e Fixed-rate CP: $1.2 Trillionv.$1.7 Trillion
e Variable-rate CP: $8 Billion v. $19 Billion
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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.
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BOD00,000,000
F0,000,000,000
E0000,000,000
S0,000,000,000
40,000,000 000
30,000,000,000
20,000,000,000
10,000,000 000

(asn) sjunowy juswepies

WEEKLY CHARTS

[
CE0T ‘0 JBquade ]
DZ0T '6Z IBqUIBAON
DT0T ‘TT +#quumao N
DT0T ST AROMIBATN
T ..—.w._U—_Err‘—...Z
oo ;n A ROUIBAT N
DZ0T ‘ST 1G0N0
DZ0Z ‘BT 1240430
0Z0T ‘11 #5400
CZ0E ¥ 10010
OTOT ‘L7 moquisadag
OT0C DT imauisdas
0202 “ET Jequiaudag
0202 ‘9 mauiaad a5
DZ0E "DE Endmy
DZOE ‘£z wnny
0ZOC ‘91 wndny
0Z0Z ‘6 BNy
0207 ‘¢ wndny
DZ0Z ‘52 Mt

0Z0Z 6T AT

0Z0z ‘T8 Mnr

020z s Mo

020z ‘5z aunf
0Z0T ‘1T #unp
DZOZ 'FT BUR[

GE0Z ¢ sunp

0202 ‘TE el

0202 2 e

020 LT Ao

0202 T Ao

0Z0Z '€ fEN

TE0T ‘9T pedy
0202 ‘BT ey

G20 T iy
0Z0Z °5 By

DZ0Z 62 YME W
DZ0Z 2T e
D202 'ST YHE N
0E0Z B YW
TE0T ‘T PN
OZ0Z 52 AIEN 34
0I0T ‘ST Aenig sy
OE0E 6 ARG 34
DZOE TAEMGRY
GEOE ‘9z Auenuey
DEOE BT AN el
CEQZ T Auenuep
0Z0T '5 Amnuey
BT0Z B2 A=OMiasad
GI0Z ‘22 aquiasag
BT0Z ‘ST 4#quim3ai]

‘s

week

Weekly CD Variable Rate

30,000,000,000
5,000,000,000
0.000,000,000
5,000,000,000
10,000,000,000
5,000,000, 003

_“m.m n Mac-._or_l._d. u

DEOT “ET SRqusas)
E0C "5 Jaquiadan
DI0T "B IBGUIBADN
DEDT ‘I 1aqusseN
DEI0T ‘ST 1SQUWSAON
DE0E "B JBQuBsDN
CE0T T Jegquiany
DIDE ‘5T 18G0I0
DIOT "BT 430330
DEDT “TT 48q0am0
CEOE ¥ Jogoiag

GEOE LT =2qruad 35
CECE "Dz mquiadag
CEOZ "ET quiaydag

0202 "9 equuised o5
DZ0T ‘O wndny
DZOC 'ET wnEny
DZOE ST Endny
020z ‘6 wndny
DEnz ‘T wndny
D207 "9Z AT

0E0Z "61 40l

0z0z ‘T8 A

0202 ‘s ANt

DEOE "BE BN
DIOZ 1z Buny
DIOT ‘FT A
[E0E 2 3uny

0E0E “TEAen
020 FT AR
DEOT ‘LT A2
0202 DT A2
DIHZ £ 4B

[E0E o7 pdy
GE0e BT Wy
CE0E TT udy’
0E0Z g wdy

DI0T ‘BT PRI
DI0T "ZT e
DZDT ‘ST HLEN
BEOE F YEy
DEOE T Y=
DEDZ BT Aenigad
DEOT "o ANENG 34
0E0E B Areng Ry
20T 2 Arenmgad
(E0E '5E Menuef
GEOE BT Aenuef
CEOE “TT Amnuep
DI0T s AEnUE]
BI0E "6 JRguadag
BI0Z ‘27 1aquacag
BI0Z ‘ST 43qwssag

week of

Weekly CP Fixed Rate

700, D00, 00 D00

g
|
g
g

500,000,000,000
300,000,000,000
200, 000,000,000

(asn) sjunowy juswajyes

100,000,000,000

DFDZ "ET IBGUBda
oeoe .-.w._"-—_r:u'uca
DEDE ‘6L JRqUBALN
DEDT ‘7T 43GURAON
DZDT “ST 4FGURAON
CE0E B 1equsaoN
CE0T T J PQLUBADTN
DZDZ “5Z G0N0
DIDT “BT 10010
DEDZ “TT 2G040
022 ¥ 1BQUAN0
GE0E ' LT squiadag)
GE0E “DF squiandog)
DE0T “ET g
DI0T ‘5 Squass
DZ0E “DE Endny
DZ0E “EZ Bndny
DZ0E "1 Endny
DE0E "5 BnFy
DIDE ‘T E0F vy
OEDE 5 Anf

OF0E BT Anf

OEOE T AnT

DE0E 5 Mnr

0Z0Z BT AT
DEDT "TZ 3y
DZ0Z ¥ Aunf
O20Z L Aung

0E0E “TE e

E0E 2 AN

CEOE LT A

i TR

0Z0Z ‘£ dep

20T ‘9Z pedy
DE0T BT By
0202 “TT ety
DZDT 5 Wy

DIDZ ‘B2 UNEW
DIDZ 7T yNEW
DIDE ST e
GE0E B P
GEOE T Pl
DE0T 6T MEngag
DE0T 9T Mengaj
20T B e
020 T MEngEd
C20e 5z Amnuer
0E0E BT AEnuef
0E0E “ZT AEnuef
DIOT "5 AENUE]
BI0T 6L Jdquinieg
BIOZ 22 rquaeg
BI0Z “ST 4#quasw0

week
of

DTCC Public (White)



DTCC

Weekly CP Variable Rate
18.000,000,000
16,000,000,000
a 14,000,000,000
=
‘g 12.000,000,000
g 10,000,000,000
< 2,000,000,000
[=
@ 5,000,000,000
§
% 4,000, D0, 00
]
2,00, 00, 0D
@
za988 EEEEEEEELE s
B CEEEEEEEEEEEE
deged g5l 9o | 2| o
weekof :::i: HEEEEER - E
CEAHIEE EEEEEEEL b
R G HEE
HIELE: a3 ==z £

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 December 18
Monthly CD Fixed Rate

250,000,000,000

200,000,000,000

/\ N
150,000,000,000 v \/ \/

100,000,000,000
50,000,000,000
0
Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Now
Monthly CD Variable Rate
20,000,000,000

70,000,000,000
£0,000,000,000
50,000,000,000
40,000,000,000

30,000,000,000

20,000,000,000

10,000,000,000

o
Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct hNowv

DTCC Public (White)



DTCC Public (White)

DTCC

Monthly CP Fixed Rate

2,500,000 000,000

2,000,000,000,000 A

1,500,000,000,000 ‘__*—v—";'\

1,000,000 000,000

500,000,000,000

Dec Jan Feb Mar Apr May Jun Jul Aug Sep Oct Mow

Monthly CP Variable Rate

45, 000,000,000
40,000,000,000
35,000,000,000
20,000,000,000
25,000,000,000

20,000,000,000

15,000,000,000

10,000,000,000

5,000,000,000

1]

Dec lan Feb Mar Apr lay Jun Jul Aug Sep Oct Mo

Copyright 2020 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, or incidental losses or damages arising from orin connection with any reader’s
accessto, 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.



