DTCC is 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 turn to
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 market transparency is
critical. Our DTCC Money Market Kinetics Weekly Snapshot, derived from the
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 start of the Covid-19
pandemic.

e In March of 2020, the Federal Reserve responded by creating a new funding
facility to ensure liquidity and free up short-term lending.

DATA INSIGHTS

For the final week of April, settlement amounts were mixed, with 2 out of 4
product categories increasing. January settlement amounts are above 106% of
the prior 12-month averages.

For the week of April 24 — May 1:

MMK Instrument Previous Week Current Week  Prior 52-Week Average

Fixed CD $49.39 $43.81 $54.76
Variable CD $17.52 $23.98 $8.54

Fixed CP $637.54 $574.30 $543.66
Variable CP $10.67 $12.22 $4.63

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

Fixed CD $180.75 V. $239.70
Variable CD $96.60 V. $32.20

Fixed CP $2,472.64 V. $2,342.91
Variable CP $48.34 V. $17.55
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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

80000000000.00

70000000000.00

60000000000.00
50000000000.00
-40000000000.00
30000000000.00
20000000000.00

(asn) siunowy uswapes

10000000000.00

0.00

TZOT ST [11dy

Z20Z ‘BT LAY

TZ0Z ‘T1 LdY
ze0T 'y |1y

TTOT 8T Y2
2202 ‘TZ Ye
ZTOZ ‘T YMen
TZ0T "L uen
ZZ0Z ‘8T Menigad
2207 ‘Tz Menigad
TZ0T '¥T Menigey
2207 'L Mendgad
Z20Z 1€ Menuer
220z ‘vz Menuer
Z2OT LT Menuef
220z ‘0T Aenuer
TTOT ‘g Menuep
T20Z L7 Jaquanag
TZOZ 0T J2qw2d2q
1202 ‘€T Jaqwadag
TZ02 '9 J3quanag
1202 ‘6 JaqWanon
TZOZ 'TT Jaquanon
1202 ‘ST J3qwanon
TZ0Z '8 J3qwanon
1202 ‘T Jaquanap
TZ0Z 'SZ 439000
TZ0Z ‘8T 1200130
TZ0Z ‘11 43900
1202 ¥ 4200100
TZ0T ‘LT J2quidas)
1202 02 Jaquiandas)
TZ0Z €T J3qwandag
TZOZ ‘9 Jequaidas
TZ02 '0g sndny
120z ‘gz 158Ny
TZ0Z ‘91 1sndny
1202 ‘6 1sndny
1202 ‘7 sndny
TZ0Z "9z Ang

TZ0Z ‘61 Ainf

1202 ‘TTAINF

TZ0Z ‘s Ang

1202 ‘82 3unf

1202 17 3ung

1202 ‘pT aunf

TZ0E "L 3unf

TZOT TE AR

1202 '¥T Aen

1202 ‘21 Ao

TZ0Z '0T Ae

1202 '€ AR

TZ0Z ‘92 |Ldy

week of

Weekly CD Variable Rate

35000000000.00

30000000000.00

5000000000.00
0000000000.00
5000000000.00
0000000000.00

(gsn) siunowy uswamas

5000000 000.00

0.00

£20Z 'S¢ |lHay

70z ‘TT [Ldy
TI0T 't 1oy

7207 'BZ ymen
7207 'TZ uMEN
T20T '¥T uHen
ZTOZ ‘LYW
7707 ‘8T Mendgay
zzoz 'tz Aenigay
7207 ‘¢1 Aenigay
7z0z 'L Menigay
720z 'T€ Aenuer
TTOT ‘vz Aenuep
TZ0z ‘L1 Aenuer
7Z0z ‘o1 Aenuer
20T ‘s Aenuef
10T LT Jaquwazag
1202 ‘02 J39wa33q
TZOZ ‘€T Jaquanag
T20Z "9 Jsqusieg
1202 ‘62 Jaquanon
1202 ‘7T J3quanon
1202 'ST J3quanoy
1202 ‘8 J3qWanon
TCOEZ ‘T 2quanoy
1207 'S 120000
1207 ‘8T 4260120
1202 1T 429000
TTOZ ¥ 1290120
TZOT LT Iaquadag
1207 ‘07 Jaquandag
1207 '€ J2quancag
1202 ‘9 ;2quandas
1202 ‘ot 1sndny
1202 ‘£ 1snany
TZ0Z ‘9T 1snany
10T ‘6 3snany
T20Z ‘T sndny
1202 ‘9z AInf

1202 ‘st Ang

TZ0T ‘2T AIng

1202 ‘s Ainf

1202 ‘82 3ung

120z Tz aunf

1202 ‘vT aunf

TZ0T ‘L 3unf

TZ0T ‘T€ Aew

1202 ‘¥T AR

T20Z ‘LT Aew

10T ‘01 Aey

1202 ‘s ARl

1202 ‘92 |1dy

week of

Weekly CP Fixed Rate

&00000000000.00

700000000000.00

00000000000.00
0000000000000
0000000000000
00000000000.00
0000000000000

(asn) sunowy Juswaag

100000000000.00

0.00

TZOT ST |Kdw

TZOT 8T |Wdv

720z 'TT |Wdy
7202 v 1dY

2T0T BT YEW
2T0T "TZ YEW
TZOT BT YMEW
TTOT "L YMEA
2702 "8T Mendgay
TTOT 1T Mendgad
TTOT BT Aendgad
TTOT 'L Menigey
TZ0T 1€ Aenuer
70T 'pT Menuer
TTOT LT Menuer
TT0T ‘0T Aenuep
207 ‘g AMenuer
1202 ‘L J2qwadaq
1202 ‘02 Jaquiadag
1202 "eT Jaquadag
1202 3 Jaqwa03g
1202 ‘6T J2qWanon
1202 ‘22 J2qwanon
1202 ‘ST J3quanon
1202 ‘8 Jaqwanon
1202 'T Jaquwanon
120252 129010
1202 ‘8T 1290120
1202 1T 129010
1202 ¥ 4390130
1202 "LT 1aquardag
1202 07 Jaquiaidag
T20T €T Jaquiandag
1202 "9 Jaquizidag
TZ0Z o€ 1sndny
TZ0Z "€z 1sndny
TZOT 91 Isndny
1202 6 3snany
1202 ‘7 3snany
1202 9z AInr

1202 ‘6T AT

1202 2T AInr

1202 ‘s Ainf

120z '8z aunf

120z Tz 3unf

120 T 3unf

TZ0T "L 3ung

TZ0T ‘1€ Aew

T20T '¥T Ao

T20T LT Ao

120z ‘0T Aew

TZ0Z ‘Ehen

1207 97 |udy

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 forthe 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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