
Position Date

1

Merchant Inter-bank

FCY / INR FCY / FCY FCY / INR FCY / FCY

Spot

2

Forward

3

Forward
Cancel-
lation

4

Spot

5

Forward

6

Forward
Cancel-
lation

7

Spot

8

Swap

9

Forward

10

Spot

11

Swap

12

Forward

13

Week Ended

Jul. 21, 2006 Jul. 28, 2006 Aug. 4, 2006 Aug. 11, 2006 Aug. 18, 2006 Aug. 25, 2006

1 2 3 4 5 6 7

Amount 52.61 30.24 119.89 89.51 31.27 337.60

Holders

1

Aug. 25, 2006 Variation in Total Treasury Bills

Treasury Bills of Different Maturities
14 Day 91 Day 182 Day 364 Day

(Intermediate) (Auction) (Auction) (Auction)
2 3 4 5

Total
(2+3+4+5)

6

Over the
Week

7

Over End
March

8

Reserve Bank of India

Banks

State Governments

Others

— — — — — — —

— 16,019 9,636 28,379 54,033 775 3,317

44,022 9,727 3,432 5,350 62,532 646 10,665

67 4,810 3,039 9,793 17,709 1,672 10,067

Source : National Stock Exchange of India Ltd.

Purchases

Aug. 7, 2006

Aug. 8, 2006

Aug. 9, 2006

Aug. 10, 2006

Aug. 11, 2006

Sales

Aug. 7, 2006

Aug. 8, 2006

Aug. 9, 2006

Aug. 10, 2006

Aug. 11, 2006

20. Government of India : Treasury Bills Outstanding (Face Value) (Rs. crore)

19. Weekly Traded Volume in Corporate Debt at NSE (Rs. crore)

FCY : Foreign Currency. INR : Indian Rupees. + : Market closed.

Note : Data relate to purchases and sales of foreign exchange on account of merchant and inter-bank transactions.

975 359 171 321 421 419 1,740 1,910 131 2,601 928 92

760 251 122 604 253 409 1,801 1,873 59 1,958 909 29

812 318 86 271 494 603 2,212 2,551 120 3,856 1,024 75

937 451 176 498 542 176 2,266 2,117 260 2,115 1,049 122

1,134 396 111 479 396 608 2,163 2,210 254 2,972 1,094 38

1,006 569 197 289 472 500 1,712 2,066 138 2,573 833 25

822 334 173 533 275 349 1,640 2,102 167 1,950 829 84

837 441 168 329 438 665 2,215 2,488 206 3,759 1,012 65

994 544 207 391 553 186 2,210 1,808 343 2,305 953 72

968 433 154 560 362 588 2,151 1,682 403 2,847 1,094 109

Note : With effect from October 8, 2005, trading in securities on WDM segment will not be available on Saturdays.

18. Turnover in Foreign Exchange Market # (US$ Million)
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