
CURRENT
STATISTICS

Government
Securities

Market

RBI
Monthly Bulletin

August 2007 S 743

1 2 3 4 5 6 7 8 9 10 11 12 13 14

2006-07

Jul. 5 Jul. 7 2,000 56 3,516.21 — 31 2,000.00 — — 2,000.00 98.43 6.3977 24,180.12

Jul. 12 Jul. 14 2,000 62 2,886.00 500.00 36 2,000.00 500.00 — 2,500.00 98.43 6.3977 24,572.50

Jul. 19 Jul. 21 2,000 60 3,909.05 750.00 41 2,000.00 750.00 — 2,750.00 98.42 6.4391 26,562.22

Jul. 26 Jul. 28 2,000 91 4,250.75 2,350.00 30 805.75 2,350.00 — 3,155.75 98.42 6.4391 28,967.97

Aug. 2 Aug. 4 2,000 79 4,703.00 — 63 2,000.00 — — 2,000.00 98.42 6.4391 27,523.60

Aug. 9 Aug. 11 2,000 65 5,520.59 700.00 18 2,000.00 700.00 — 2,700.00 98.44 6.3563 27,582.46

Aug. 16 Aug. 18 2,000 73 3,666.47 1,510.00 51 2,000.00 1,510.00 — 3,510.00 98.43 6.3977 28,573.26

Aug. 23 Aug. 25 2,000 55 3,763.15 500.00 22 2,000.00 500.00 — 2,500.00 98.43 6.3977 30,556.01

Aug. 30 Sep. 1 2,000 44 2,687.00 100.00 32 2,000.00 100.00 — 2,100.00 98.42 6.4391 31,029.91

Sep. 6 Sep. 8 2,000 41 3,155.00 — 23 2,000.00 — — 2,000.00 98.42 6.4391 30,229.91

Sep. 13 Sep. 15 2,000 52 2,873.54 1,165.00 37 2,000.00 1,165.00 — 3,165.00 98.41 6.4805 31,137.61

Sep. 20 Sep. 22 2,000 45 2,125.11 620.00 25 860.11 620.00 — 1,480.11 98.40 6.5219 30,935.86

Sep. 27 Sep. 29 2,000 48 2,645.36 1,200.00 42 2,000.00 1,200.00 — 3,200.00 98.38 6.6048 33,060.86

Oct. 4 Oct. 6 2,000 44 2,886.01 2,100.00 26 2,000.00 2,100.00 — 4,100.00 98.38 6.6048 35,160.86

Oct. 11 Oct. 13 2,000 44 2,510.00 — 19 1,070.00 — — 1,070.00 98.38 6.6048 33,730.86

Oct. 18 Oct. 20 2,000 47 2,585.50 600.00 17 680.50 600.00 — 1,280.50 98.37 6.6462 32,261.36

Oct. 26 Oct. 27 2,000 36 2,466.00 — 5 651.00 — — 651.00 98.37 6.6462 29,756.61

Nov. 1 Nov. 3 2,000 40 2,567.40 2,000.00 7 602.40 2,000.00 — 2,602.40 98.37 6.6462 30,359.01

Nov. 8 Nov. 10 2,000 44 3,196.74 200.00 16 988.74 200.00 — 1,188.74 98.37 6.6462 28,847.75

No.v 15 Nov. 17 2,000 39 1,670.52 2,305.00 11 620.52 2,305.00 — 2,925.52 98.37 6.6462 28,263.27

Nov. 22 Nov. 24 2,000 43 3,502.10 2,750.00 27 2,000.00 2,750.00 — 4,750.00 98.37 6.6462 30,513.27

Nov. 29 Dec. 1 2,000 42 2,361.47 563.00 32 2,000.00 563.00 — 2,563.00 98.36 6.6877 30,976.27

Dec. 6 Dec. 8 2,000 48 4,216.25 1,500.00 18 2,000.00 1,500.00 — 3,500.00 98.37 6.6462 32,476.27

Dec. 13 Dec. 15 2,000 41 1,254.14 830.00 34 1,059.14 830.00 — 1,889.14 98.26 7.1027 31,200.41

Dec. 20 Dec. 22 2,000 50 2,426.61 500.00 17 756.61 500.00 — 1,256.61 98.26 7.1027 30,976.91

Dec. 27 Dec. 29 2,000 34 1,650.25 2,200.00 12 630.25 2,200.00 — 2,830.25 98.24 7.1858 30,607.16

Jan. 3 Jan. 5 2,000 52 2,971.91 — 36 2,000.00 — — 2,000.00 98.25 7.1443 28,507.16

Jan. 10 Jan. 12 2,000 49 2,855.22 2,000.00 37 2,000.00 2,000.00 — 4,000.00 98.25 7.1443 31,437.16

Jan. 17 Jan. 19 2,000 40 1,920.15 500.00 17 931.15 500.00 — 1,431.15 98.25 7.1443 31,587.81

Jan. 24, Jan. 27 2,000 33 900.41 100.00 23 520.41 100.00 — 620.41 98.19 7.3937 31,557.22
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No. 21: Auctions of 91 Day Government of India Treasury Bills (Concld.)

1 2 3 4 5 6 7 8 9 10 11 12 13 14

2006-07

Jan. 31 Feb. 2 2,000 41 1,514.57 — 17 699.57 — — 699.57 98.15 7.5602 29,654.39

Feb. 7 Feb. 9 2,000 89 4,361.96 2,000.00 34 2,000.00 2,000.00 — 4,000.00 98.16 7.5186 32,465.65

Feb. 14 Feb. 17 2,000 71 2,322.77 705.44 63 2,000.00 705.44 — 2,705.44 98.02 8.1022 32,245.57

Feb. 21 Feb. 23 2,000 132 7,019.30 1,900.00 37 2,000.00 1,900.00 — 3,900.00 98.10 7.7685 31,395.57

Feb. 28 Mar. 2 2,000 106 6,127.05 4,250.00 34 2,000.00 4,250.00 — 6,250.00 98.17 7.4769 35,082.57

Mar. 7 Mar. 9 2,000 78 2,843.55 — 65 2,000.00 — — 2,000.00 98.17 7.4769 33,582.57

Mar. 14 Mar. 16 2,000 102 4,035.44 5,000.50 37 2,000.00 5,000.00 — 7,000.50 98.17 7.4769 38,693.93

Mar. 21 Mar, 23 2,000 121 5,035.00 1,800.00 21 821.50 1,800.00 — 2,621.50 98.05 7.9770 40,058.82

Mar. 28 Mar. 30 2,000 103 4,705.40 6,000.00 55 2,000.00 6,000.00 — 8,000.00 98.05 7.9770 45,228.57

2007-08

Apr. 4 Apr. 7 2,000 111 8,612.05 1,200.00 15 2,000.00 1,200.00 — 3,200.00 98.06 7.9353 46,428.57

Apr. 11 Apr. 13 2,000 138 7,215.42 500.00 19 2,000.00 500.00 — 2,500.00 98.20 7.3521 44,928.57

Apr. 18 Apr. 20 2,000 71 2,714.35 1,000.00 31 709.35 1,000.00 — 1,709.35 98.17 7.4769 45,206.77

Apr. 25 Apr. 27 2,000 96 4,416.73 100.00 36 2,000.00 100.00 — 2,100.00 98.20 7.3521 46,686.36

May 3 May 4 2,000 54  2,501.03 — 45 2,000.00 — — 2,000.00 98.12 7.6851 47,986.79

May 9 May 11 2,000 75 4,794.50 — 47 2,000.00 — — 2,000.00 98.14 7.6018 45,986.79

May 16 May 18 2,000 74 4,353.66 1,403.00 39 2,000.00 1,403.00 — 3,403.00 98.13 7.6435 46,684.35

May 23 May 25 2,000 71 5,324.50 1,551.00 50 2,000.00 1,551.00 — 3,551.00 98.13 7.6435 46,335.35

May 30, June 1 2,000 103  6,333.30  1,350.00 60  2,000.00  1,350.00 —  3,350.00 98.19 7.3937  43,435.35

June 6, June 8  3,500 148  9,986.80  5,993.08 34  3,500.00  5,993.08 —  9,493.08 98.23 7.2274  50,928.43

June 11  June 13  3,000 119  6,492.00 — 88  3,000.00 — —  3,000.00 98.11 7.7268  53,928.43

June 13 June 15  3,500 119  9,997.75  1,600.00 47  3,500.00  1,600.00 —  5,100.00 98.10 7.7685  52,027.93

June 20 June 22 3,500 170  13,942.63  11,450.00 29  3,500.00  11,450.00 —  14,950.00 98.24 7.1858  64,356.43

June 25 June 27  5,000 190  18,850.00 — 32  5,000.00 — —  5,000.00 98.25 7.1443  69,356.43

June 27 June 29  3,500 143  11,682.00  1,100.00 52  3,500.00  1,100.00 —  4,600.00 98.19 7.3937  65,956.43

* : Effective from auction dated May 14,1999, devolvement would be on RBI only.

Notes : 1. Notified amount of Rs. 2,000 crore includes Rs. 1,500 crore under Market Stabilisation Scheme. Outstanding amount is net of r edemption during
the week.

2. The presentation of implicit yield at cut-off price has been changed from actual/364-day count convention to actual/365-day count convention
from auction dated October 27, 2004.
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