
 IOSCO confirmed as the Key Global Reference Point for Securities Regulation…..more 

 IOSCO reinforces Standard on Cross-Border Cooperation…..more 

 Contingent convertible capital (CoCo) market instruments growth curbed by conflicting regulatory 

demands – BIS….more….Report 

 SEC for all-public arbitration panels by FINRA…..more 

 S&P Warns – Ratings of exchanges may go for a toss if tech glitches continue….more….S&P Article 

 Swiss Central Bank to maintain its ceiling on Franc exchange rate…..more 

 IHS Bats for banks in physical markets ….more….Report 

 Britain to keep up pressure on Libor reform….more 

 U.S. options trading again halted due to systems glitch…..more 

 HFTs can react rapidly to information than humans…..more 

 EU: Continue work on Financial Transaction Tax….more 

 Statutory bank capital requirement reduces bond market liquidity –Greenwich 

Study….more….Executive Summary 
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Trends in Global Indices 

Global Indices As on 13/09/13 As on 20/09/13 % Change (W-o-W) 

 SX40(MCX-SX, INDIA)    11,706.18  12026.41 2.74% 

Dow Jones Industrial Average    15,376.06  15,451.09 0.49% 

S& P 500 Index      1,687.99  1,709.91 1.30% 

NASDAQ Composite Index      3,722.18  3,774.728 1.41% 

FTSE 100 Index      6,583.80  6,596.43 0.19% 

Nikkei 225    14,404.67  14,742.42 2.34% 

 Source: Bloomberg 
 

Key Currency Pairs Yields on 10 Year Government Bond 

Currency 
Rates 

As on 
13/09/13 

As on 
21/09/13 

% Change 
(W-o-W) 

 
Country 

As on 
13/09/13 

As on 
21/09/13 

% Change 
(W-o-W) 

USD-GBP 0.6299 0.6247 -0.83%  United States 2.8846 2.7337 -5.23% 

USD-JPY 99.38 99.36 -0.02%  United Kingdom 2.913 2.921 0.27% 

EUR-USD 1.3294 1.3524 1.73%  Japan 0.728 0.695 -4.53% 

USD-INR 63.495 62.2775 -1.92%  Germany 1.976 1.943 -1.67% 

EUR-INR 84.3417 84.3326 -0.01%  China 4.14 4.14 0.00% 

JPY-INR 0.637 0.6266 -1.63%  India 8.499 8.559 0.71% 

GBP-INR 100.3524 99.8542 -0.50%  Euro 1.976 1.943 -1.67% 

USD-CNY 6.1187 6.1205 0.03%  Brazil 4.705 4.369 -7.14% 

Source: Bloomberg  Source: Bloomberg 
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http://www.iosco.org/news/pdf/IOSCONEWS297.pdf
http://www.iosco.org/news/pdf/IOSCONEWS299.pdf
http://www.bloomberg.com/news/2013-09-15/coco-market-growth-seen-curbed-by-conflicting-regulatory-demands.html
http://www.bis.org/publ/qtrpdf/r_qt1309f.pdf
http://www.investmentnews.com/article/20130919/FREE/130919867
http://www.bloomberg.com/news/print/2013-09-19/exchanges-credit-ratings-at-risk-amid-computer-errors-s-p-says.html
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http://press.ihs.com/sites/ihs.newshq.businesswire.com/files/press_release/additional/IHS_Role_of_Banks_in_Physical_Commodities_FULL_REPORT.pdf
http://www.reuters.com/article/2013/09/19/us-britain-watchdog-libor-idUSBRE98I0BM20130919
http://in.reuters.com/article/2013/09/16/markets-options-halt-idINDEE98F0FT20130916
http://money.cnn.com/2013/09/19/investing/fed-high-speed-trading/index.html
http://www.reuters.com/article/2013/09/14/us-europe-tax-idUSBRE98D05720130914
http://www.reuters.com/article/2013/09/18/fixedincome-liquidity-greenwich-idUSL2N0HD1T520130918
http://www.greenwich.com/greenwich-research/research-documents/greenwich-reports/2013/aug/nafi-us-2013-gr
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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) 

13/09/13 -580.20 12,931.70  13/09/13 3,418.70 -2,331.75 

19/09/13 -986.30 24,917.80  20/09/13 4068.20 -4,054,72 

% change (W-o-W) -69.90% 92.69%  % Change (W-o-W) 19.01% -73.89% 

Source: SEBI, data available till 19/09/13 as on 21/09/13  Source: SEBI and Exchange website. 

 

Average Daily Trading Volume Statistics 

Week Ending (Rs. Cr) Equity Equity Derivatives Index Derivatives Currency Derivatives 

13/09/13 15,626.15 24,563.20 133,450.07 27,677.48 

20/09/13 15,338.29 27,419.54 164,024.95 24,121.34 

% Change (W-o-W) -1.84% 11.63% 22.91% -12.85% 

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 

13/09/13 164,371 3,753 7,526 4,811 6,890 

20/09/13 203,723 6,603 10,690 7,306 10,598 

% Change (W-o-W) 23.94% 75.94% 42.04% 51.86% 53.82% 

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) 

13/09/13 361 4,252 12 445 6,285 14 

19/09/13 344 4,174 12 479 6,764 14 
Source: SEBI, data available till 19/09/2013 as on 21/09/2013 
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• RBI: Mid-Quarter Monetary Policy Review: September 2013….more….Abstract 

• RBI releases Handbook of Statistics on the Indian Economy 2012-13….more….Report 

 RBI Working Paper Series: Size of Government Expenditure Multipliers in India….more….Report 

 SEBI : Amendments to SEBI (Alternative Investment Funds) Regulations, 2012….more 

 Second Ordinance promulgated giving greater powers to Sebi….more 

 Govt releases second set of draft rules for new Companies Act….more 

• Sebi asks cos to make public details of buyback activity….more 

• RBI relaxes intraday FX trading position limits….more 

• CAD to be financed without drawing much from reserves: Raghuram Rajan….more 
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