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Trends in Global Indices 

Global Indices As on 06/12/13 As on 13/12/13 % Change (W-o-W) 

SX40(MCX-SX, INDIA)    12,454.12     12,315.20  -1.12% 

Dow Jones Industrial Average    16,020.20     15,755.36  -1.65% 

S& P 500 Index      1,805.09       1,775.32  -1.65% 

NASDAQ Composite Index      4,062.52       4,000.98  -1.51% 

FTSE 100 Index      6,551.99       6,439.96  -1.71% 

Nikkei 225    15,299.86     15,403.11  0.67% 

 Source: Bloomberg 

 

Key Currency Pairs Yields on 10 Year Government Bond 

Currency 
Rates 

As on 
06/12/13 

As on 
13/12/13 

% Change 
(W-o-W) 

 
Country 

As on 
06/12/13 

As on 
13/12/13 

% Change 
(W-o-W) 

USD-GBP 0.6116 0.6136 0.33%  United States 2.8553 2.8646 0.33% 

USD-JPY 102.91 103.21 0.29%  United Kingdom 2.902 2.897 -0.17% 

EUR-USD 1.3706 1.3742 0.26%  Japan 0.669 0.696 4.04% 

USD-INR 61.415 62.125 1.16%  Germany 1.842 1.828 -0.76% 

EUR-INR 84.0002 85.2841 1.53%  China 4.52 4.61 1.99% 

JPY-INR 0.5945 0.6022 1.30%  India 8.859 8.912 0.60% 

GBP-INR 100.4938 101.1415 0.64%  Euro 1.842 1.828 -0.76% 

USD-CNY 6.0827 6.0717 -0.18%  Brazil 4.965 4.807 -3.18% 

Source: Bloomberg  Source: Bloomberg 

 

9th December to 14th December, 2013 

 Agencies issue final rules implementing the Volcker rule….Press Release….Report 

• EU to scale down the FTT Scope?....more 

 Banking under Dodd-Frank takes shape with Volcker-Rule approval....more 

 Asia's expanding quant funds industry....more  

 Securitisation to boost funds for the businesses- BoE Top Official....more 

 Lawsuits expected to follow vote on Volcker rule....more 

 Banks poised to reduce rate-swap trading as revenue poised to plunge….more  

 Rules clash and overlaps to create legal uncertainties and extra compliance cost….more 

 Germany's Bafin calls for governmental body to review benchmarks....more 

 Nasdaq OMX to launch electronic U.S. Treasury dark pool….more 

 SEC mandates issuers periodic inquiries to comply with a "bad actor" requirement….more 

 SIFMA issues 2014 Municipal Bond Issuance Survey - $349.5 bn in issuance for 2014….more…..Report 

 China rewriting regulations for securities and crafting rules for futures….more 

 Malaysian banks face challenges in meeting OTC trade reporting rules….more 
 

http://www.sec.gov/News/PressRelease/Detail/PressRelease/1370540476526
http://www.sec.gov/rules/final/2013/bhca-1.pdf
http://www.reuters.com/article/2013/12/11/eu-transactiontax-idUSL6N0JQ2BA20131211
http://www.bloomberg.com/news/2013-12-11/banking-under-dodd-frank-takes-shape-with-volcker-rule-approval.html
http://online.wsj.com/news/articles/SB10001424052702304744304579249641567459148
http://www.reuters.com/article/2013/12/10/boe-haldane-securitisation-idUSL3N0JP3Z220131210
http://www.reuters.com/article/2013/12/08/us-financial-regulation-volcker-idUSBRE9B705120131208
http://www.bloomberg.com/news/2013-12-09/banks-poised-to-reduce-rate-swap-trading-as-revenue-seen-reduced.html
http://ca.reuters.com/article/businessNews/idCABRE9B80BL20131209
http://www.reuters.com/article/2013/12/08/us-bafin-banking-idUSBRE9B700T20131208
http://uk.reuters.com/article/2013/12/10/nasdaq-treasuries-darkpool-idUKL1N0JP1E820131210
http://www.thinkadvisor.com/2013/12/10/sec-issues-bad-actor-guidance-under-rule-506
http://www.mondovisione.com/media-and-resources/news/sifma-issues-2014-municipal-bond-issuance-survey-forecast-shows-3495-billion/
http://www.sifma.org/research/item.aspx?id=8589946585
http://uk.reuters.com/article/2013/12/11/uk-china-securities-idUKBRE9BA03E20131211
http://www.risk.net/asia-risk/news/2317505/malaysian-banks-face-challenges-in-meeting-otc-trade-reporting-rules
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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) 

06/12/13 -643.90 24,885.90  06/12/13 4,590.50 -2,725.46 

09/12/13 -276.40   3,745.70  13/12/13 7,758.50 -3,075.84 

% change (W-o-W) - -84.95%  % Change (W-o-W) 69.01% -12.86% 

Source: SEBI, data available till 09/12/13 as on 13/12/13  Source: SEBI and Exchange website. 

 

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

06/12/13 12,808.64 21,479.65 78,911.86 14,011.49 

13/12/13 13,346.00 23,266.28 123,289.93 14,389.99 

% Change (W-o-W) 4.20% 8.32% 56.24% 2.70% 

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 

06/12/13 164,858 3,862 20,083 11,256 5,389 

13/12/13 131,890 6,705 16,533 7,420 13,646 

% Change (W-o-W) -20.01% 73.61% -17.68% -34.08% 153.22% 

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) 

06/12/13 419 4,991.15 12 559 8,399.03 15 

12/12/13 396 3,815.91 10 509 6,173.85 12 
Source: SEBI, data available till 12/12/2013 as on 14/12/2013 
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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. 

• RBI: Novation of OTC derivative contracts….more 

• SEBI: Justice Sodhi Committee on Insider Trading Regulations….Press Release….Report 

• FM & RBI put inflation control before growth….more 

• Award of bank licenses likely to be delayed: Bimal Jalan….more 

• RBI projects 5 per cent growth in 2013-14….more 

• Greater powers must for Sebi to tackle ponzi menace: Government….more 

• Sebi cracks down on new mutual fund products….more 

• RBI told to keep industry and banking separate….more 

• RBI to introduce steps to bolster bond market: Rajan….more 

• CBSE to conduct first-ever financial literacy test for students….more 

• House panel for coordinated system to check corporate frauds….more 

 

http://www.linkedin.com/company/mcx-stock-exchange-ltd.?trk=top_nav_home
https://twitter.com/mcxsx
http://www.rbi.org.in/scripts/NotificationUser.aspx?Id=8626&Mode=0
http://www.sebi.gov.in/sebiweb/home/detail/26940/yes/PR-Justice-Sodhi-Committee-on-Insider-Trading-Regulations-submits-report-to-SEBI
http://www.sebi.gov.in/cms/sebi_data/attachdocs/1386758945803.pdf
http://www.financialexpress.com/news/fm-amp-rbi-put-inflation-control-before-growth/1206577/1
http://www.financialexpress.com/news/award-of-bank-licences-likely-to-be-delayed-bimal-jalan/1206680
http://www.thehindu.com/business/Economy/rbi-projects-5-per-cent-growth-in-201314-rbi/article5447564.ece
http://economictimes.indiatimes.com/markets/regulation/greater-powers-must-for-sebi-to-tackle-ponzi-menace-government/articleshow/27136500.cms
http://www.livemint.com/Money/zskBJP8ut8XcUGBWKuVPEJ/Sebi-cracks-down-on-new-mutual-fund-products.html
http://www.livemint.com/Politics/jWvkqVE6ej5YbEyEmxvKdI/RBI-told-to-keep-industry-and-banking-separate.html
http://www.business-standard.com/article/finance/rbi-to-introduce-steps-to-bolster-bond-market-rajan-113121100224_1.html
http://www.financialexpress.com/news/cbse-to-conduct-firstever-financial-literacy-test-for-students/1207210
http://www.financialexpress.com/news/house-panel-for-coordinated-system-to-check-corporate-frauds/1206031

