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Reserves Position

> Market DeveloPments As on (Rs. Crore) Cash Balance CRR*
e IFC launches $1 Billion Rupee-Linked bond sale ...more 01/10/13 312,090 304,710 (A)
e RBI :Banks can't bid for term repos at or below 09/10/13 307,865 303,330 (B)
% Change -1.35% -

rate....more
Source : RBI ; latest data for 09/10/13 as on 14/10/13

CRR* stands for Cash Reserve Requirement (Average Daily)
for the fortnight ending (A) 04/10/2013 and (B)18/10/2013

e RBI working on scheme for cheap loans for consumer
goods: Raghuram Rajan; RBI Governor...more

e Raghuram Rajan; RBI Governor: Economy has growth
potential, CAD isn't an issue now....more

e Yield curve to ease on RBI measure to reduce MSF rate: Movement of International
Overnight Rate Benchmarks
MFs....more
) Interbank As on As on o
e Corporate bond issuances dry up, LIC turns to o~ 04/10/13 | 11/10/13 % Change
NCDs....more MIBOR 9.5050 9.0950 -4.31%
e Bonds snap 3-day gains but weekly rise sharpest in over | GBP LIBOR 0.47125 | 0.46938 -0.40%
a month....more Yen Libor 0.07214 | 0.07214 -
e Easy liquidity to boost Commercial Paper, CDs....more USD LIBOR 0.1013 0.1038 2.47%
Source : Bloomberg
Weekly Money Market Snapshot
12.00
10.00 —
8.00
2 6.00
4.00
2.00
0.00 T T T T T T 1
30-Sep-13 01-Oct-13 03-Oct-13 07-Oct-13 08-Oct-13 09-Oct-13 10-Oct-13
= CBLO = Market Repo Repo - LAF Reverse Repo - LAF
Source: RBI
. . Market Repo Cumulative Liquidity
Week Ending Parameters CBLO (overnight) (Overnight) Adjustment Facility
(in Rs. Crs) Repo Reverse Repo
04/10/13 Cumulative Amount 213,492 77,490 155,382 18,507
ADT 42,698 25,830 38,846 4,627
11/10/13 Cumulative Amount 261,651 116,166 201,665 9
ADT 43,609 29,042 40,333 2
W-0-W % Change ( Cumulative Amount) 22.56% 49.91% 29.79% -99.95%
ADT: Average Daily Turnover Source : RBI
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http://online.wsj.com/article/SB10001424052702303382004579125422086817680.html
http://www.business-standard.com/article/finance/rbi-says-banks-can-t-bid-for-term-repos-at-or-below-rate-113100800858_1.html
http://businesstoday.intoday.in/story/rbi-working-on-scheme-for-cheap-loans-for-consumer-goods/1/199204.html
http://www.business-standard.com/article/finance/economy-has-growth-potential-cad-isn-t-an-issue-now-rajan-113100800935_1.html
http://economictimes.indiatimes.com/markets/bonds/yield-curve-to-ease-on-rbi-measure-to-reduce-msf-rate-mfs/articleshow/23734557.cms
http://www.business-standard.com/article/finance/as-corporate-bond-issuances-dry-up-lic-turns-to-ncds-113101000144_1.html
http://economictimes.indiatimes.com/markets/bonds/bonds-snap-3-day-gains-but-weekly-rise-sharpest-in-over-a-month/articleshow/23981592.cms
http://www.business-standard.com/article/finance/easy-liquidity-to-boost-commercial-paper-cds-113100900001_1.html

MCX Stock Exchange

: ‘ th th
Weekly Debt Market Update Oct57—-117, 2013

» 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 912 14,249 321 12,585 104 6,059 1,337 | 32,893
04/10/13
ADT 228 3,562 80 3,146 26 1,515 334 8,223
C‘;’:‘n‘:::;’e 1,057 | 16,123 380 11,230 130 8,509 1,567 | 35,862
11/10/13
ADT 352 5,374 76 2,246 26 1,702 454 9,322
-0- 0,
W-0-W % Change 15.90% | 13.15% | 18.38% | -10.77% | 25.00% | 40.44% | 17.20% | 9.03%
( Cumulative Amount)
ADT: Average Daily Turnover; # CB's data available till 09/10/13 as on 14/10/13 Source : FIMMDA & SEBI
Top 5 traded Government Securities (GS) for week ending 11th October, 2013
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Top 5 traded Corporate Bonds for the week ending 11th October, 2013
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Note: HDFC: Housing Development Finance Corporation Limited; REC: Rural Electrification Corporation Limited; IDFC:
Infrastructure Development Finance Company Limited; LICH: LIC Housing Finance Limited
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» Benchmark Rates: A week - on - week comparison

Government Yields Mumbai OIS Benchmark rates
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Source: Bloomberg
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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.



