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Reserves Position

> Market Developments

As on (Rs. Crore) Cash Balance CRR*
¢ Government of India announce the sale (re-issue) of 15/01/14 314,264 310,211
“1.44% Inflation Indexed Government Stock-2023" for a 21/01/14 Rl b2l
notified amount of Rs. 500 crore....more % Change -1.42% -

Source : RBI ; latest data for 21/01/14 as on 27/01/14

CRR* stands for Cash Reserve Requirement (Average Daily)
for the fortnight ending 24/01/14

¢ Interest Rate Futures, the new game changer in

town....more
e P-Note investments touch 3-month low of Rs 1.67 lakh

crin Dec...more :
Movement of International
e SEBI for regular issuance of government bonds to Overnight Rate Benchmarks
deepen liquidity...more Interbank As on As on % Change
e State-run banks to get capital based on performance: rates 17/01/14 | 24/01/14
Rajiv Takru....more MIBOR 8.7791 | 7.8005 | -11.15%
. GBP LIBOR 0
¢ India's exposure to US treasury bonds touches a new . 0.4637 0.4650 0.27%
. Yen Libor 0.0628 0.0678 7.95%
high....more
. . USD LIBOR 0.0886 0.0887 0.11%
¢ RBI seen holding rates on January 28 on easing Source : Bloomberg

inflation....more

Weekly Money Market Snapshot
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e CBLO == Market Repo LAF - Repo LAF- Reverse Repo
Source: RBI
. CBLO Market Repo Cumulative Liquidity
Week Ending Parameters (Overnight) (Overnight) Adjustment Facility
(in Rs. Crs) Repo Reverse Repo
17/01/14 Cumulative Amount 196,194 78,718 161,915 1,584
ADT 39,239 26,239 40,479 396
Cumulative Amount 252,945 108,750 183,299 10,158
24/01/14
ADT 42,157 27,188 36,660 2,032
W-0-W % Change ( Cumulative Amount) 28.93% 38.15% 13.21% 541.29%
ADT: Average Daily Turnover Source : RBI
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http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30461
http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30461
http://www.thehindubusinessline.com/markets/pnote-investments-touch-3month-low-of-rs-167-lakh-cr-in-dec/article5597107.ece
http://economictimes.indiatimes.com/markets/regulation/sebi-for-regular-issuance-of-government-bonds-to-deepen-liquidity/articleshow/29156040.cms
http://www.livemint.com/Industry/PCI1HD4SltRHOVaOm3VHGI/Staterun-banks-to-get-capital-based-on-performance-Rajiv-T.html
http://economictimes.indiatimes.com/markets/bonds/indias-exposure-to-us-treasury-bonds-touches-a-new-high/articleshow/29166066.cms
http://economictimes.indiatimes.com/news/economy/policy/rbi-seen-holding-rates-on-january-28-on-easing-inflation/articleshow/29237079.cms
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» Turnover : Corporate Bonds , Certificate of Deposits & Commercial Paper

Weekoi"d'"g 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 1,123 | 16,208 485 25,083 129 6,942 1,737 | 48,233
17/01/14
ADT 281 4,052 121 6,271 32 1,735 434 12,058
C‘;’;‘:i:";’e 1,250 | 17,423 697 35,226 143 10,266 | 2,090 | 62,915
24/01/14
ADT 313 4,356 139 7,045 29 2,053 481 13,454
-0- 0,
W-0-W % Change 11.31% | 7.50% | 43.71% | 40.44% | 10.85% | 47.88% | 20.32% | 30.44%
( Cumulative Amount)
ADT: Average Daily Turnover * CB's data available till 23/01/14 as on 27/01/14 Source : SEBI& FIMMDA

Top 5 traded Government Securities for week ending 24", January 2014
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Top 5 traded Corporate Bonds for week ending 24", January 20144
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Source: FIMMDA

#Note: HDFC: Housing Development Finance Corporation Limited; REC: Rural Electrification Corporation Limited; &
EXIM: Export Import Bank Of India
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» Benchmark Rates: A week over week comparison

Government Securities Yields Mumbai OIS Benchmark rates
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Source: Bloomberg
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» Rate Spread Movements : A week over week comparison

G- Sec’s (2yr, 5yr & 10 yr) CBv/s G- Sec’s
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Call Rate and Repo- LAF Rate
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Source: Bloomberg & RBI

Now, access the “Weekly Debt Market Update” from your smartphone. Follow us on n E m

Exchange Square, Suren Road, Andheri (East), Mumbai 400 093 Mcx)sx
Tel.: +91-22-6731 9000 | Fax: +91-22-6731 9004 | Website: www.mcx-sx.com
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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
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