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Reserves Position

> Market Developments

As on (Rs. Crore) Cash Balance CRR*
¢ SEBI - Deposit Requirements for members of the Debt 11/12/13 311,360 308,570 (A)
Segment....Circular 23/12/13 310,471 309,310 (B)
e RBI: Inflation Indexed National Saving Securities — % Change -0.29% 0.24%

Cumulative (lINSS-C) ....Press Release....Circular

e RBI announces rate of interest on Floating Rate Bonds,
2020....Circular

e Inflation index bond to be launched on December

Source : RBI ; latest data for 19/12/13 as on 23/12/13

CRR* stands for Cash Reserve Requirement (Average Daily)
for the fortnight ending (A) 13/12/13 & (B) 27/12/13

23...more -
e Mutual funds invest Rs 4.33 lakh cr in debt market in 2013 so Movefnent of International
Overnight Rate Benchmarks
far....more — " "
. nterban S on S on o
e India's corp‘orate bond market can reach 15 percent of rates 13/12/13 | 20/12/13 % Change
GDP on policy reforms: Survey....Press Release MIBOR 77532 8.8925 14.69%
e Debt market outlook: Local factors to play a major role in GBP LIBOR 0.4668 0.4656 -0.27%
determining bond yields....more Yen Libor 0.0728 0.0724 -0.99%
e Aim to manage CAD without any distortion: Raghuram USD LIBOR 0.1000 0.1018 1.80%
Rajan...more Source : Bloomberg
Weekly Money Market Snapshot
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CBLO Market Repo Repo - LAF Reverse Repo - LAF
Source: RBI
. CBLO Market Repo Cumulative Liquidity
Week Ending Parameters (Overnight) (Overnight) Adjustment Facility
(in Rs. Crs) Repo Reverse Repo
Cumulative Amount 299,325 81,255 68,752 28,323
13/12/13
ADT 49,887 16,251 17,188 7,081
Cumulative Amount 255,163 80,209 195,618 2,227
20/12/13
ADT 42,527 16,042 39,124 557
W-0-W % Change ( Cumulative Amount) -14.75% -1.29% 97.64% -93.25%
ADT: Average Daily Turnover Source : RBI
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http://www.sebi.gov.in/cms/sebi_data/attachdocs/1387452514901.pdf
http://rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30226
http://rbi.org.in/scripts/NotificationUser.aspx?Id=8637&Mode=0
http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30223
http://economictimes.indiatimes.com/markets/bonds/inflation-index-bond-to-be-launched-on-december-23/articleshow/27663674.cms
http://timesofindia.indiatimes.com/business/india-business/Mutual-funds-invest-Rs-4-33-lakh-cr-in-debt-market-in-2013-so-far/articleshow/27748044.cms
http://www.cii.in/PressreleasesDetail.aspx?enc=zGw3pNOFbjdOEqeCT5tQTw35gmO3PBZPevN+XsijTC0=
http://www.business-standard.com/article/markets/debt-market-outlook-local-factors-to-play-a-major-role-in-determining-bond-yields-113122300024_1.html
http://www.business-standard.com/article/finance/aim-to-manage-cad-without-any-distortion-raghuram-rajan-113121800650_1.html
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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‘:r':“:::";’e 901 10,095 511 22,757 241 14,594 | 1,653 | 47,446
13/12/13
ADT 180 2,019 102 4,551 48 2,919 330 9,489
C‘;’:‘n‘:am’e 1,040 | 12,553 | 420 19,858 213 14,728 | 1,673 | 47,139
20/12/13 “
ADT 208 2,511 84 3,972 43 2,946 335 9,429
-0- 0,
W-0-W % Change 15.43% | 24.35% | -17.81% | -12.74% | -11.62% | 0.91% | 1.21% | -0.65%
( Cumulative Amount)
ADT: Average Daily Turnover; * CB's data computed for FIMMDA and NSE only Source : NSE & FIMMDA

Top 5 traded Government Securities (GS) for week ending 20", December, 2013
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Top 5 traded Corporate Bonds for the week ending 20", December, 2013#
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#Note: PFC: Power Finance Corporation Limited; REC: Rural Electrification Corporation Limited & DVC: Damodar Valley

Corporation

WWW.mcx-sx.com >




MCX Stock Exchange Dec 14™ - Dec 20" 2013

Weekly Debt Market Update

» 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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