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Reserves Position

> Market Developments

As on (Rs. Crore) Cash Balance CRR*
e India to conduct debt switch in market soon - 04/12/13 310,776 308,570
Officials....more 11/12/13 311,360 308,570
e Companies mop up Rs 15,000 crore via retail NCDs during 9% Change 0.19% -

April-November period....more

Cozy ties between banks and companies impeding
corporate bond market: FM P Chidambaram....more

RBI reverses trend, stopped dollar sales in October...more
RBI may raise interest rates as inflation spikes, factory
output falls....more

RBI to introduce steps to bolster bond market: Rajan....more

Source : RBI ; latest data for 11/12/13 as on 16/12/13

CRR* stands for Cash Reserve Requirement (Average Daily)
for the fortnight ending 13/12/13

Movement of International
Overnight Rate Benchmarks

Interbank As on As on

e RBI for independent valuation of debt recast plans to ensure rates 06/12/13 | 13/12/13 | *Chanee
fairness....more MIBOR 7.5085 7.7532 3.26%
o RBI to offer additional Rs.10,000 crore liquidity to GBP LIBOR 0.4675 0.4668 -0.13%

banks....more
e World Bank rupee-bond sale targets non-AAA market....more
o Srei Infra to raise Rs 100 crore from NCDs....more

Yen Libor 0.0707 0.0728 3.04%
USD LIBOR 0.1041 0.1000 -3.94%

Source : Bloomberg

Weekly Money Market Snapshot
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. CBLO Market Repo Cumulative Liquidity
Week Ending Parameters (Overnight) (Overnight) Adjustment Facility
(in Rs. Crs) Repo Reverse Repo
Cumulative Amount 328,214 77,742 40,641 31,144
06/12/13
ADT 54,702 19,436 8,128 6,229
Cumulative Amount 299,325 81,255 68,752 28,323
13/12/13
ADT 49,887 16,251 17,188 7,081
W-0-W % Change ( Cumulative Amount) -8.80% 4.52% 69.17% -9.06%
ADT: Average Daily Turnover Source : RBI
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http://www.reuters.com/article/2013/12/09/us-india-debt-switch-idUSBRE9B809W20131209
http://economictimes.indiatimes.com/markets/bonds/companies-mop-up-rs-15000-crore-via-retail-ncds-during-april-november-period/articleshow/27216303.cms
http://articles.economictimes.indiatimes.com/2013-12-14/news/45191238_1_bond-market-corporates-money
http://economictimes.indiatimes.com/markets/money-markets/rbi-reverses-trend-stopped-dollar-sales-in-october/articleshow/27192149.cms
http://www.livemint.com/Politics/vCUlcijOQET6gZSuXszENN/Industrial-production-seen-contracting-in-October.html
http://www.business-standard.com/article/finance/rbi-to-introduce-steps-to-bolster-bond-market-rajan-113121100224_1.html
http://economictimes.indiatimes.com/news/economy/policy/rbi-for-independent-valuation-of-debt-recast-plans-to-ensure-fairness/articleshow/27224934.cms
http://www.livemint.com/Money/JBZ70IccChLf8Yqxw6wBfM/RBI-to-offer-additional-liquidity-to-banks.html
http://www.livemint.com/Money/lpUADQuQGgKRfDbsUwUAEK/World-Bank-rupeebond-sale-targets-nonAAA-market.html
http://economictimes.indiatimes.com/markets/bonds/srei-infra-seeks-sebi-nod-to-raise-rs-100-crore-from-ncds/articleshow/27243940.cms
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» Turnover : Corporate Bonds , Certificate of Deposits & Commercial Paper

WeekolrE‘ndmg CB’s* CD’s CP’s Total
. No. of No. of No. of No. of
(Amt in Crs) Parameters Trades Value Trades Value Trades Value Trades Value
C‘;’;‘:i:\';’e 978 13,390 643 32,609 186 9,642 1,807 | 55,641
06/12/13
ADT 196 2,678 129 6,522 37 1,928 362 11,128
C‘;’:‘n‘:am’e 905 9990 511 22,757 241 14,594 | 1,657 | 47,341
13/12/13 “
ADT 226 2497 102 4,551 48 2,919 376 9,967
-0- 0,
W-0-W % Change -7.46% | -25.39% | -20.53% | -30.21% | 29.57% | 51.37% | -8.30% | -14.92%
( Cumulative Amount)
ADT: Average Daily Turnover; * CB's data available till 12/12/13 as on 14/12/13 Source : SEBI & FIMMDA

Top 5 traded Government Securities (GS) for week ending 13" December, 2013
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Top 5 traded Corporate Bonds for the week ending 13", December, 2013#
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#Note: PFC: Power Finance Corporation Limited & HDFC: Housing Development Finance Corporation Ltd
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» Benchmark Rates: A week - on - week comparison

Government Yields Mumbai OIS Benchmark rates
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Source: Bloomberg
Now, access the “Weekly Debt Market Update” from your smartphone. Follow us on E [m
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Disclaimer: This newsletter is meant for information purposes only and does not constitute any opinion or guidelines or recommendation on any course of action to be followed by the reader(s). It is not intended to be
used as trading advice by anybody and should not in any way be treated as a recommendation to trade. The information contained in this newsletter does not constitute or form part of and should not be construed as, any
offer for purchase or sale of any foreign currency or their derivatives. While the information in the newsletter has been compiled from sources believed to be reliable and in good faith, readers may note that the contents
thereof including text, graphics, links or other items are provided without warranties of any kind. MCX Stock Exchange Ltd (MCX-SX) expressly disclaims any warranty as to the accuracy, correctness, reliability, timeliness,
merchantability or fitness for any particular purpose, of this newsletter. MCX-SX shall also not be liable for any damage or loss of any kind, howsoever caused as a result (direct or indirect) of the use of the information or
data contained in this newsletter. Any alteration, transmission, photocopied distribution in part or in whole or reproduction of any form of this newsletter or any part thereof without prior consent of MCX-SX is prohibited.
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