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Reserves Position

> Market DeveloPments As on (Rs. Crore) Cash Balance CRR*
e RBI announces OMO purchase of Government of India 25/09/13 311,830 304,710
dated securities....more 01/10/13 312,090 304,710

e Capital ratio dips, profit falls, bad loans rise in % Change 0.08% -

Source : RBI ; latest data for 07/10/13 as on 08/10/13

CRR* stands for Cash Reserve Requirement (Average Daily)
for the fortnight ending 04/10/2013)

FY13...more
e RBI may step up bond-buying to ease liquidity, taking

yields down....more
e Government decides in principle to enhance the

amount of capital to be infused into public sector Movement of International
banks... more Overnight Rate Benchmarks
. . . Interbank As on As on
o NABARD takes to private sector financing....more . 27/09/13 04/10/13 % Change
e Asian markets mOStIy up despite US debt MIBOR 9.5507 9.5050 -0.48%
showdown.... more GBPLIBOR | 047375 | 0.47125 | -0.53%
e Debt market volatility affecting NPS returns: | YenLibor 0.07643 | 0.07214 -5.61%
Morningstar...more USD LIBOR 0.1093 0.1013 -7.32%
Source : Bloomberg

Weekly Money Market Snapshot
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Week Ending Parameters CBLO (overnight) '\(/Ioa:;tfrt‘;f:;) (i‘u dnjqu":::::ﬁtl-:::::ii‘ljiityy
(in Rs. Crs) Repo Reverse Repo
Cumulative Amount 382,522 113,559 201,916 2,417
27/09/13
ADT 63,754 28,390 40,383 483
04/10/13 Cumulative Amount 213,492 77,490 155,382 18,507
ADT 42,698 25,830 38,846 4,627
W-0-W % Change ( Cumulative Amount) -44.19% -31.76% -23.05% 665.70%
ADT: Average Daily Turnover Source : RBI
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http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=29669
http://www.business-standard.com/article/finance/capital-ratio-dips-profit-falls-bad-loans-rise-in-fy13-113093000827_1.html
http://economictimes.indiatimes.com/markets/bonds/rbi-may-step-up-bond-buying-to-ease-liquidity-taking-yields-down/articleshow/23484041.cmsl
http://www.finmin.nic.in/press_room/2013/enhance_CAPamount_PSB.pdf
http://www.business-standard.com/article/finance/nabard-takes-to-pvt-sector-financing-113093001044_1.html
http://www.sunherald.com/2013/10/07/5010773/asian-markets-down-on-worry-over.html
http://economictimes.indiatimes.com/markets/bonds/debt-market-volatility-affecting-nps-returns-morningstar/articleshow/23535992.cms
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» Turnover : Corporate Bonds , Certificate of Deposits & Commercial Paper

Weekolf‘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‘;’;‘:::\';’e 1,032 | 15,501 637 31,819 | 107 5,067 1,776 | 52,387
27/09/13#
ADT 258 3,875 127 6,364 21 1,013 406 11,252
C‘;’:‘n‘:am’e 693 11,470 321 12,585 | 104 6,059 1,118 | 30,114
04/10/13* “
ADT 231 3,823 80 3,146 26 1,515 337 8,484
-0 - 0,
W-0-W % Change -32.85% | -26.00% | -49.61% | -60.45% | -2.80% | 19.58% | -37.05% | -42.52%
( Cumulative Amount)
ADT: Average Daily Turnover; # CB's data unavailable for 27/09/13 & * CB's data unavailable for 30/09/13 Source : FIMMDA & SEBI

Top 5 traded Government Securities (GS) for week ending 4th October, 2013
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Source: CCIL
Top 5 traded Corporate Bonds for the week ending 4th October, 2013
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Source: FIMMDA

Note: EXIM: Export Import Bank of India; PFC: Power Finance Corporation Limited; SFL: Sundaram Finance Limited
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» Benchmark Rates: A week - on - week comparison

Government Yields Mumbai OIS Benchmark rates
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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.



