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Trends in Global Indices 

Global Indices As on 22/11/13 As on 29/11/13 % Change (W-o-W) 

SX40(MCX-SX, INDIA) 12,026.16    12,344.49  2.65% 

Dow Jones Industrial Average 16,064.77    16,086.41  0.13% 

S& P 500 Index 1,804.76      1,805.81  0.06% 

NASDAQ Composite Index 3,991.649      4,059.89  1.71% 

FTSE 100 Index 6,674.3      6,650.57  -0.36% 

Nikkei 225 15,381.72    15,661.87  1.82% 

 Source: Bloomberg 

 

Key Currency Pairs Yields on 10 Year Government Bond 

Currency 
Rates 

As on 
22/11/13 

As on 
29/11/13 

% Change 
(W-o-W) 

 
Country 

As on 
22/11/13 

As on 
29/11/13 

% Change 
(W-o-W) 

USD-GBP 0.6163 0.611 -0.86%  United States 2.7427 2.7445 0.07% 

USD-JPY 101.27 102.44 1.16%  United Kingdom 2.791 2.769 -0.79% 

EUR-USD 1.3558 1.3591 0.24%  Japan 0.628 0.605 -3.66% 

USD-INR 62.865 62.4487 -0.66%  Germany 1.746 1.693 -3.04% 

EUR-INR 84.9815 85.0066 0.03%  China 4.62 4.45 -3.68% 

JPY-INR 0.618 0.6098 -1.33%  India 9.102 8.742 -3.96% 

GBP-INR 101.7665 102.0104 0.24%  Euro 1.746 1.693 -3.04% 

USD-CNY 6.0936 6.094 0.01%  Brazil 4.658 4.99 7.13% 

Source: Bloomberg  Source: Bloomberg 

 

25th November to 30th  November, 2013 

 IOSCO Research launches statistics web portal on securities markets….Press Release 

 ECB: Financial stability review suggests alleviation of financial market tensions….Press 

Release….Report 

 ECB research on HFT says that HFTs improves efficiency of price discovery ….Press release…..Report  

 Global pension reforms are on track but the challenges remain – OECD….Report  

 CFTC retreats from agreement on cross-border rules for OTC derivatives….more 

 EU Commissioned Report – FTT will increase costs but not reduce risks….more….Report 

 DTCC leveraging its position to deter trading errors ….more 

 SEF rules deter transparency efforts and market efficiency….more 

 Market Participants wary of proposed CME fee increase….more 

 Volcker rule with lenient initial enforcement but tighter standards ….more 

 SEC inspections reveal considerable violations of conflicts of interest and compliance….more 

 Soft cash reserves requirements to supplement stronger bank balance sheets - FDIC….more 

 MarketAxess revamps platform to comply with SEF rules….more  

http://www.iosco.org/news/pdf/IOSCONEWS308.pdf
http://www.ecb.europa.eu/press/pr/date/2013/html/pr131127.en.html
http://www.ecb.europa.eu/press/pr/date/2013/html/pr131127.en.html
https://www.ecb.europa.eu/pub/pdf/other/financialstabilityreview201311en.pdf
http://www.ecb.europa.eu/pub/pdf/scpwps/ecbwp1602.pdf
http://blogs.cfainstitute.org/marketintegrity/2013/11/25/ecb-report-what-is-impact-of-high-frequency-trading-on-price-efficiency/
http://www.oecd.org/newsroom/pension-reforms-on-track-but-the-challenges-of-adequacy-and-inequality-in-old-age-remain.htm
http://www.bloomberg.com/news/2013-11-21/eu-says-gensler-swaps-rule-clashes-with-trans-atlantic-pact.html
http://www.bloomberg.com/news/2013-11-25/europe-s-financial-transaction-tax-faces-challenges-pwc-says.html
http://www.finfacts.ie/biz10/FTT_tax_Literature_Review.pdf
http://www.reuters.com/article/2013/11/25/dtcc-riskexposure-idUSL2N0J71YR20131125
http://ca.reuters.com/article/businessNews/idCABRE9AN0JJ20131124
http://www.reuters.com/article/2013/11/22/cme-fees-meeting-idUSL2N0J71S020131122
http://www.financial-planning.com/news/frank-sees-tougher-volcker-rule-calls-for-lenient-enforcement-2687393-1.html
http://www.fa-mag.com/news/sec-loudens-drumbeat-on-fa-conflict-of-interest--fee-warnings-16140.html
http://www.bloomberg.com/news/2013-11-26/fdic-s-hoenig-to-weigh-easing-of-u-s-bank-leverage-rule.html
http://www.automatedtrader.net/news/at/146477/marketaxess-sef-confirms-compliance
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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) 

22/11/13 -461.70 15,006.90  22/11/13 3,026.40 -2,568.87 

27/11/13 267.70 11,889.80  29/11/13 -825.90 -978.71 

% change (W-o-W) -157.98% -20.77%  % Change (W-o-W) -127.29% -61.90% 

Source: SEBI, data available till 27/11/13 as on 30/11/13  Source: SEBI and Exchange website. 

 

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

22/11/13 12,514.94 26,841.04 160,320.82 17,023.81 

29/11/13 14,037.03 39,542.23 254,742.04 16,177.99 

% Change (W-o-W) 12.16% 47.32% 58.90% -4.97% 

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 

22/11/13 208,863 8,722 8,725 4,804 7,859 

29/11/13 275,640 2,913 19,978 5,639 15,390 

% Change (W-o-W) 31.97% -66.60% 128.97% 17.38% 95.83% 

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) 

14/11/13 427 7,961.86 19 581 9,766.32 17 

20/11/13 305 4,174.86 14 417 5,852.89 14 
Source: SEBI, data available till 20/11/2013 as on 30/11/2013 

Now, access the “Weekly Financial Markets Update” from your smartphone. Follow us on 
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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: Self-Regulatory Organization (SRO) for NBFC-MFI….more….Report 

 RBI: Statistical Tables Relating to Banks in India….more 

 RBI: Priority Sector Lending – Classification….more….Report 

 SEBI: Circular on Infrastructure Debt Fund….more 

 SEBI: Extension of timeline for alignment of employee benefit schemes with the SEBI (ESOS and ESPS) 

Guidelines, 1999….more 

 SEBI: Investments by FIIs/QFIs in Credit Enhanced Bonds….Circular 

 India GDP growth likely edged up to 4.6 percent last quarter….more 

 As bad loans mount, India gets tough on "wilful" default….more 

 India to seek rupee trade payments to help currency….more 

 ADB planning rupee-denominated bonds, says official….more 

 Foreign investors restricted in controlling Indian carriers….more 

 

http://www.linkedin.com/company/mcx-stock-exchange-ltd.?trk=top_nav_home
https://twitter.com/mcxsx
http://www.rbi.org.in/scripts/BS_PressReleaseDisplay.aspx?prid=30052
http://rbidocs.rbi.org.in/rdocs/PressRelease/PDFs/IEPR1066A1113F.pdf
http://rbidocs.rbi.org.in/rdocs/Publications/PDFs/0STR191113FL.pdf
http://www.rbi.org.in/scripts/NotificationUser.aspx?Id=8592&Mode=0
http://rbidocs.rbi.org.in/rdocs/notification/PDFs/RPC251113S.pdf
http://www.sebi.gov.in/cms/sebi_data/attachdocs/1385716248579.pdf
http://www.sebi.gov.in/cms/sebi_data/attachdocs/1385722463027.pdf
http://www.sebi.gov.in/cms/sebi_data/attachdocs/1385638825625.pdf
http://in.reuters.com/article/2013/11/26/india-gdp-idINDEE9AP02L20131126?feedType=nl&feedName=intopnews
http://in.reuters.com/article/2013/11/29/india-banks-defaults-npa-idINDEE9AR0EB20131129?feedType=nl&feedName=inmoney
http://in.reuters.com/article/2013/11/22/india-economy-rupee-idINDEE9AL06420131122?feedType=nl&feedName=inmoney
http://profit.ndtv.com/news/bonds/article-adb-planning-rupee-denominated-bonds-says-official-373412
http://www.business-standard.com/article/pti-stories/foreign-investors-should-not-control-indian-carriers-113112900728_1.html

