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@ : Effective interest rate range per annum.

12. Certificates of Deposit Issued by Scheduled Commercial Banks

Notes : 1. For 91-day TBs, Uniform Price Auction was introduced from November 6, 1998. The format of auction has been changed to Multiple Price Auction from December 11, 2002.

2. Effective from auction dated June 2, 1999, non-competitive bids have been allowed in the case of 364-day TBs.

3. 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.

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15

Fortnight
Ended

2,13,421 4,26,843 6,38,964 8,49,297 10,60,996 12,84,196 15,07,988 17,32,375 19,56,762 21,63,693 23,81,471 25,84,731 27,87,150 29,92,310

2,18,911 4,37,823 6,53,234 8,54,086 10,75,788 12,84,248 15,00,705 17,22,385 19,44,065 21,53,411 23,66,396 25,84,616 27,95,730 30,10,341

Jun. 5,
2009

Jun. 19,
2009

11. Cumulative Cash Balances of Scheduled Commercial Banks (excluding Regional Rural Banks) with Reserve Bank of India

Date

May 23 May 24 May 25 May 26 May 27 May 28 May 29 May 30 May 31 Jun. 1 Jun. 2 Jun. 3 Jun. 4 Jun. 5

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.
Note : The second LAF is being conducted on Reporting Fridays with effect from May 8, 2009.

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 — — — — — 48 1,35,715 48 1,35,715 3.25 –1,35,715

14 — — — — — — — — — — — 1,35,235

1 — — — — — 44 1,19,690 44 1,19,690 3.25 –1,19,690 1,19,210

1 — — — — — 46 1,27,435 46 1,27,435 3.25 –1,27,435 1,26,955

1 — — — — — 47 1,31,095 47 1,31,095 3.25 –1,31,095 1,30,615

3 1 500 1 500 4.75 39 1,02,580 39 1,02,580 3.25 –1,02,080

3 — — — — — 39 32,685 39 32,685 3.25 –32,685 1,34,285

Jun. 15, 2009

Jun. 15, 2009 $$

Jun. 16, 2009

Jun. 17, 2009

Jun. 18, 2009

Jun. 19, 2009

Jun. 19, 2009 $

9. Repo/Reverse Repo Auctions under Liquidity Adjustment Facility

(Rs. crore)

5

(Rs. crore)

(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)

Jun. 6 Jun. 7 Jun. 8 Jun. 9 Jun. 10 Jun. 11 Jun. 12 Jun. 13 Jun. 14 Jun. 15 Jun. 16 Jun. 17 Jun. 18 Jun. 19

Note : Figures are the scheduled commercial banks' aggregate cash balances maintained with RBI on a cumulative basis during the fortnight.

(Rs. crore)

Fortnight Ended Total Amount Outstanding # Issued During the Fortnight # Rate of Interest (per cent)@

1 2 3 4

Jul. 4, 2008 1,64,557 4,094 8.30 — 10.60

Oct. 10, 2008 1,74,975 12,016 8.92 — 21.00

Jan. 2, 2009 1,52,901 12,847 7.00 — 11.50

Apr. 10, 2009 1,98,497 12,125 5.90 — 11.50

Apr. 24, 2009 2,10,954 14,585 3.90 — 11.50

May 8, 2009  2,11,370 3,991  3.75 — 6.20

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

91-Day Treasury Bills

2008-2009
Oct. 1 Oct. 3 5,000 109 7,752 500 10 500 500 — 1,000 97.84 8.8550 59,706
Jan. 7 Jan. 9 8,000 194 23,149 — 21 8,000 — — 8,000 98.87 4.7074 71,846
2009-2010
Apr. 2 Apr. 6 500 51 1,974 5,000 17 500 5,000 — 5,500 98.90 4.5022 80,549
Jun. 17 Jun. 19 5,000 81 20,013 — 42 5,000 — — 5,000 99.19 3.3570 80,000

182-Day Treasury Bills

2008-2009
Oct. 1 Oct. 3 2,000 77 3,252 175 11 500 175 — 675 95.71 9.0111 24,303
Jan. 7 Jan. 9 1,500 90 5,331 — 6 1,500 — — 1,500 97.76 4.6372 22,175
2009-2010
Apr. 2 Apr. 6 500 35 1,510 375 11 500 375 — 875 97.72 4.7002 20,375
Jun. 10 Jun. 12 500 35 2,645 — 5 500 — — 500 98.25 3.5929 20,375

364-Day Treasury Bills

2008-2009
Oct. 8 Oct. 10 2,000 131 7,344 — 38 2,000 — — 2,000 92.28 8.4477 54,041
Jan. 14 Jan. 16 1,000 69 4,235 — 19 1,000 — — 1,000 95.74 4.5056 49,930
2009-2010
Apr. 8 Apr. 9 1,000 76 5,875 — 4 1,000 — — 1,000 95.82 4.3962 53,550
Jun. 17 Jun. 19 1,000 59 3,565 — 18 1,000 — — 1,000 96.20 3.9935 46,500




