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

Repo
period

(Day(s))
LAF
Date

Cut-Off
Rate(%)

REPO (INJECTION) REVERSE REPO (ABSORPTION)
Cut-Off
Rate(%)

Bids Accepted
Number Amount

Bids Received
Number Amount

Bids Received
Number Amount

Bids Accepted
Number Amount

Net Injection(+)/
Absorption(-) of
Liquidity (6-11)

Outstanding
Amount @

1 — — — — — 35 80,280 35 80,280 3.25 –80,280 80,280

1 — — — — — 34 68,865 34 68,865 3.25 –68,865 68,865

1 — — — — — 34 65,850 34 65,850 3.25 –65,850 65,850

1 — — — — — 37 77,220 37 77,220 3.25 –77,220 77,220

Jan. 11, 2010

Jan. 12, 2010

Jan. 13, 2010

Jan. 14, 2010

9. Repo/Reverse Repo Auctions under Liquidity Adjustment Facility (Rs. crore)
10. Auctions of Government of India Treasury Bills (TBs)

@ : Net of repo. $  :  Second LAF. $$  :  Special Fixed Rate Repo under LAF. ~ : Under forex swap facility. & :  Additional LAF ' — '  :  No bid was received in the auction.
Notes : 1. The second LAF is being conducted on Reporting Fridays with effect from May 8, 2009.

2. The Special Fixed Rate Repo and Forex Swap facilities for banks have been discontinued with effect from October 27, 2009.

3 — — — — — 19 28,120 19 28,120 3.25 –28,120

3 — — — — — 47 52,660 47 52,660 3.25 –52,660 80,780

Jan. 15, 2010

Jan. 15, 2010 $

(Rs. crore)

Date of
Auction

Date of
Issue

Notified
Amount

Bids Received

Total Face Value

Com-
petitive

Non-
Com-

petitive

Bids Accepted

Total Face Value

Com-
petitive

Non-
Com-

petitive

NumberNumber

Devol-
vement

on

RBI

Total
Issue

(8+9+10)

Weigh-
ted

Average
Price

Amount
Outstanding

as on the
Date of Issue
(Face Value)

Implicit
Yield at
Cut-off
Price

(per cent)

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

91-Day Treasury Bills

2009-2010

Jul. 1 Jul. 3 2,000 44 12,557 — 1 2,000 — — 2,000 99.23 3.1124 82,000

Oct. 7 Oct. 9 7,000 92 24,495 — 21 7,000 — — 7,000 99.20 3.2347 75,500

Jan. 6 Jan. 8 7,000 95 14,967 — 67 7,000 — — 7,000 99.11 3.6835 71,500

Jan. 13 Jan. 15 7,000 82 13,273 — 59 7,000 — — 7,000 99.07 3.8061 71,500

182-Day Treasury Bills

2009-2010

Apr. 2 Apr. 6 500 35 1,510 375 11 500 375 — 875 97.72 4.7002 20,375

Jul. 8 Jul. 10 1,500 52 4,717 — 5 1,500 — — 1,500 98.32 3.4268 20,375

Oct. 14 Oct. 16 2,000 88 6,155 — 35 2,000 — — 2,000 98.05 4.0511 20,500

Jan. 6 Jan. 8 1,500 74 5,897 — 9 1,500 — — 1,500 98.02 4.0720 21,500

364-Day Treasury Bills

2009-2010
January 22, 2010

@ : Effective interest rate range per annum.

12. Certificates of Deposit Issued

Notes : 1. For 91-day TBs, Uniform Price Auction was introduced from November 6, 1998. The

2. Effective from auction dated June 2, 1999, non-competitive bids have been allowed 

3. The presentation of implicit yield at cut-off price has been changed from actual/364

1 2 3 4 5 6 7

Fortnight
Ended

2,34,000 4,68,000 7,08,436 9,27,532 11,52,265 13,59,400 15,8

2,34,660 4,69,320 6,96,360 9,19,741 11,44,300 13,92,080 16,3

Jan. 1,
2010

Jan. 15,
2010

11. Cumulative Cash Balances of Scheduled Commercial Bank

Dec. 19 Dec. 20 Dec. 21 Dec. 22 Dec. 23 Dec. 24 De

Jan. 2 Jan. 3 Jan. 4 Jan. 5 Jan. 6 Jan. 7 Ja

Note : Figures are the scheduled commercial banks' aggregate cash balances maintain

Fortnight Ended Total Amount Outstanding #

1 2

Jan. 2, 2009 1,52,901

Apr. 10, 2009 1,98,497

Jul. 3, 2009 2,28,638

Oct. 9, 2009 2,25,781

Nov. 20, 2009 2,45,101

Dec. 4, 2009 2,43,584

Apr. 8 Apr. 9 1,000 76 5,875 — 4

Jul. 1 Jul. 3 1,000 56 3,650 — 8

Oct. 7 Oct. 9 2,000 76 6,040 — 27

Jan. 13 Jan. 15 1,000 69 4,503 — 8
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 by Scheduled Commercial Banks

 format of auction has been changed to Multiple Price Auction from December 11, 2002.

in the case of 364-day TBs.

 day count convention to actual/365 day count convention from auction dated October 27, 2004.

8 9 10 11 12 13 14 15

2,061 18,05,417 20,28,773 22,53,297 24,87,729 27,27,241 29,57,789 31,88,652

9,859 18,86,837 21,33,814 23,80,726 26,01,440 28,08,573 30,49,912 32,52,622

s (excluding Regional Rural Banks) with Reserve Bank of India

Date

c. 25 Dec. 26 Dec. 27 Dec. 28 Dec. 29 Dec. 30 Dec. 31 Jan. 1

(Rs. crore)

5

n. 8 Jan. 9 Jan. 10 Jan. 11 Jan. 12 Jan. 13 Jan. 14 Jan. 15

ed with RBI on a cumulative basis during the fortnight.

(Rs. crore)

Issued During the Fortnight # Rate of Interest (per cent)@

3 4

12,847 7.00 — 11.50

12,125 5.90 — 11.50

13,913 3.34 — 8.25

13,373 3.70 — 6.05

14,866 3.15 — 7.00

6,602 3.50 — 6.50

1,000 — — 1,000 95.82 4.3962 53,550

1,000 — — 1,000 96.36 3.8095 46,491

2,000 — — 2,000 95.65 4.5932 42,013

1,000 — — 1,000 95.60 4.6700 41,765




