
• CPSS and IOSCO - Consultative report on the recovery of financial market infrastructures.…Press Release….Report 
• Derivative margin to help stabilize a central counterparty - IOSCO….more….Report 
• CFTC proposes rules on derivatives clearing organisations and international standards….more….Factsheet 
• SEC issues risk alert highlighting strategies to circumvent its short-selling rule….more….Press Release 
• EuroCCP permits netting of settlement fees of cross transactions where it offers clearing….more 
• SWIFT enhances product range for post-trade automation….more 
• Dark-pool trading reaches to record levels amid lower volatility and growing proliferation of HFT….more….Report 
• ASIC releases new guidance to clamp down on dark liquidity and HFT….more….Rules  
• NASDAQ asks for greater role in equity exchange supervision….more….Rules 
• Brazil Central Bank to roll over currency swap contracts to aid the falling Real….more 
• Indonesia Steps-up efforts to support Rupiah via higher Reserve Ratio….more 
 

 

 

 

 
 
 
 

 
 International Regulatory & Market Developments 

 
  
  
 

  
 
 
 
 
    
 
 
 
 
 

 
 

Trends in Global Indices 
Global Indices As on 09/08/13 As on 16/08/13 % Change (W-o-W) 

 SX40 11,153.85 11,083.52 -0.63% 
Dow Jones Industrial Average 15,425.51 15,081.47 -2.23% 
S& P 500 Index 1,691.42 1,655.83 -2.10% 
NASDAQ Composite Index 3,660.11 3,602.78 -1.57% 
FTSE 100 Index 6,583.39 6,499.99 -1.27% 
Nikkei 225 13,615.19 13,650.11 0.26% 
 Source: Bloomberg 
 

Key Currency Pairs Yields on 10 Year Government Bond 
Currency 

Rates 
As on 

09/08/13 
As on 

16/08/13 
% Change 
(W-o-W) 

 Country As on 
09/08/13 

As on 
16/08/13 

% Change 
(W-o-W) 

USD-GBP 0.6451 0.6399 -0.81%  United States 2.5784 2.8251 9.57% 
USD-JPY 96.21 97.53 1.37%  United Kingdom 2.46 2.704 9.92% 
EUR-USD 1.3342 1.3329 -0.10%  Japan 0.757 0.757 0.00% 
USD-INR 60.8613 61.7063 1.39%  Germany 1.68 1.881 11.96% 
EUR-INR 81.3131 82.3353 1.26%  China 3.85 3.98 3.38% 
JPY-INR 0.6304 0.6322 0.29%  India 8.141 8.895 9.26% 
GBP-INR 94.5113 96.521 2.13%  Euro 1.68 1.881 11.96% 
USD-CNY 6.122 6.1143 -0.13%  Brazil 4.447 4.547 2.25% 

Source: Bloomberg  Source: Bloomberg 
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http://iosco.org/news/pdf/IOSCONEWS292.pdf
http://www.iosco.org/library/pubdocs/pdf/IOSCOPD418.pdf
http://www.bloomberg.com/news/2013-08-12/derivatives-margin-losses-could-help-save-ccps-regulators-say.html
http://www.iosco.org/library/pubdocs/pdf/IOSCOPD417.pdfl
http://www.mondovisione.com/media-and-resources/news/cftc-issues-proposed-rules-for-derivatives-clearing-organizations-to-align-with
http://www.cftc.gov/ucm/groups/public/@newsroom/documents/file/subpartc_factsheet.pdf
http://www.thetradenews.com/news/Regions/Americas/SEC_issues_short_selling_rule_avoidance_warning.aspx
http://www.sec.gov/News/PressRelease/Detail/PressRelease/1370539762224
http://www.bloomberg.com/news/2013-08-12/euroccp-offers-netting-of-settlement-fees-for-u-k-stocks.html
http://www.securitiestechnologymonitor.com/news/five-questions-swift-paul-taylor-31833-1.html
http://www.marketwatch.com/story/dark-pool-trading-reaches-record-levels-in-europe-2013-08-12
http://thomsonreuters.com/products/financial-risk/01_060/emea-market-share-report-jan-july-2013-indices.xls
http://www.bankingtech.com/159332/new-rules-for-dark-trading-and-hft-in-australia/
http://www.asic.gov.au/asic/asic.nsf/byHeadline/13-213MR%20ASIC%20makes%20rules%20on%20dark%20liquidity%2C%20high-frequency%20trading?opendocument
http://www.bloomberg.com/news/2013-08-13/nasdaq-asks-sec-for-greater-role-in-equity-exchange-supervision.html
http://www.sec.gov/rules/sro/nasdaq/2013/34-70159.pdf
http://www.bloomberg.com/news/2013-08-16/brazil-central-bank-to-roll-over-swap-contracts-as-real-plunges.html
http://www.bloomberg.com/news/2013-08-15/indonesia-holds-rate-to-support-growth-at-slowest-in-three-years.html
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Cumulative Mutual Fund Activity – Net Investment  Cumulative FII & DII Trading Activity 

Week Ending (Rs. Cr) Equity Debt  Week Ending (Rs. Cr) FII(Net) DII(Net) 

08/08/13 69.80 3,097.30  09/08/13 -3,973.40 151.01 
14/08/13 182.90 -4,117.60  16/08/13 -18.50 1,355.60 
% change (W-o-W) 162.03% -232.94%  % Change (W-o-W) N/A 797.69% 

Source: SEBI, data available till 14/08/13 as on 17/08/13  Source: SEBI and Exchange websites 

 

Average Daily Trading Volume Statistics 
Week Ending (Rs. Cr) Equity Equity Derivatives Index Derivatives Currency Derivatives 

09/08/13 12,842.08 21,796.84 120,943.56 23,275.40 
16/08/13 13,975.65 27,209.84 172,046.10 24,353.93 
% Change (W-o-W) 8.82% 24.83% 42.25% 4.63% 

Source: Exchange websites 
 

Turnover in Government Securities Market – (Face Value in Rs. Crs) 
Week Ending (Rs. Cr) Central Govt. Sec State Govt. Sec 91- Day 182-Day 364-Day 

09/08/13 124,147 4,006 15,718 3,526 12,551 
16/08/13 123,475 6,361 9,764 4,731 8,327 
% Change (W-o-W) -0.54% 58.79% -37.88% 34.17% -33.65% 

Source: RBI 
 

Cumulative Weekly Corporate Bond Trading Activity 

Week Ending (Rs. Cr) No. of Trades on 
the Exchange 

Amount  
(Rs. Cr) 

Average Value 
Per Trade  

(Rs. Cr) 

No. of Trades 
on the  

FIMMDA 

Amount 
 (Rs. Cr) 

Average Value 
Per Trade            

(Rs. Cr) 
08/08/13 457 6,483 14 612 8,798 14 
13/08/13 210 1,891 09 305 3,470 11 

Source: SEBI, data available till 13/08/2013 as on 17/08/2013 
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• SEBI : Investment by Qualified Foreign Investors (QFIs) in “to be listed” Indian Corporate Debt 

Securities….more 

• RBI: Announces measures to rationalize foreign exchange outflows by resident Indians….more 
• Sebi reviews unfair trade norms….more  
• Sebi to overhaul role, functions to attract investors to market….more 
• India raises gold duty to record 10 pct. as imports revive….more 
• Fed tapering concerns declines rupee along with other Asian Currencies….more 

 

http://www.sebi.gov.in/cms/sebi_data/attachdocs/1376394440733.pdf
http://rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=29309
http://economictimes.indiatimes.com/markets/regulation/sebi-revises-unfair-trade-norms/articleshow/21790105.cms
http://economictimes.indiatimes.com/markets/regulation/sebi-to-overhaul-role-functions-to-attract-investors-to-market/articleshow/21782972.cms
http://in.reuters.com/article/2013/08/13/india-tax-finmin-idINDEE97C03J20130813?feedType=nl&feedName=inmoney
http://www.bloomberg.com/news/2013-08-16/rupee-plunges-with-asian-currencies-on-fed-tapering-concerns.html
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