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Cash Reserves Position of

> Market Developments Scheduled Commercial Banks
e RBI sets higher cut-off yields at bond Cash balances as on Amount in Rs. Cr
auction.... more 06/08/13 317,396
e Asia investors grapple with shortage of 12/08/13 319,619
shorter bonds as US Fed jitters grow...more % Change 0.70%

¢ Government may sell benchmark 2023 bonds
at 8.70%...more
¢ Government allows 13 companies to raise Rs

Source : RBI ,latest data available till 12/08/2013 as on 19/08/2013

48,000 crore via tax-free bonds....more Movement of International
e CRR, SLR could come down further: Overnight Rate Benchmarks
Subbarao....more Interbank As on As on o
L 09/08/13 | 16/08/13 | % Change

MIBOR 10.1919 10.3391 1.44%
GBP LIBOR 0.4781 0.4781 =
Yen Libor 0.0800 0.0814 1.79%
USD LIBOR 0.1196 0.1176 -1.67%

Source : Bloomberg

Weekly Money Market Snapshot
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. . Market Repo Cumulative Liquidity
Week Ending Parameters CBLO (overnight) (Overnight) Adjustment Facility
(in Rs. Crs) Repo Reverse Repo
08/08/13 Cumulative Amount 301,357 59,379 150,073 1,046
ADT 60,271 14,845 37,518 262
16/08/13 Cumulative Amount 259,545 64,538 154,684 207
ADT 51,909 21,513 38,671 52
% Change -13.87% 8.69% 3.07% -80.21%
ADT: Average Daily Turnover Source : RBI
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http://economictimes.indiatimes.com/markets/bonds/rbi-sets-higher-cut-off-yields-at-bond-auction/articleshow/21859496.cms
http://economictimes.indiatimes.com/markets/bonds/asia-investors-grapple-with-shortage-of-shorter-bonds-as-us-fed-jitters-grow/articleshow/21837763.cms
http://economictimes.indiatimes.com/markets/bonds/government-may-sell-benchmark-2023-bonds-at-8-70/articleshow/21855814.cms
http://economictimes.indiatimes.com/markets/bonds/government-allows-13-companies-to-raise-rs-48000-crore-via-tax-free-bonds/articleshow/21799095.cms
http://www.business-standard.com/article/finance/crr-slr-could-come-down-further-subbarao-113081300209_1.html
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» Turnover : Corporate Bonds, Certificate of Deposits & Commercial Paper

Week Ending on CB’s CD'’s CP’s Total

(Amt in Crs) Parameters :’I_ Z'dzj; Value x Z'dzj; Value # :d?; Value x :"z; Value
Cumulative 1,069 15,281 332 12,115 86 3,716 1,487 31,111

08/08/13
ADT 267 3,820 111 4,038 29 1,239 407 9,097
Cumulative 1,055 11,783 401 13,887 116 6,139 1,572 31,809

16/08/13
ADT 264 2,946 100 3,472 29 1,535 393 7,953
% Change -1.31% -22.89% | 20.78% | 14.63% | 34.88% | 65.21% 5.72% 2.24%

Source : FIMMDA & SEBI

Top 5 traded Government Securities (GS) for the week ending 16" August, 2013
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Top 5 traded Corporate Bonds for the week ending 16" August, 2013
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Note: FCl: Food Corporation of India; PGCI: Power Grid Corporation of India; REC: Rural Electrification
Corporation Limited; IDFC: IDFC Limited; TCHL: Tata Capital Housing Finance Limited
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> Benchmark Rates: A week - on - week comparison

Government Yields Mumbai OIS Benchmark
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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.



