
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. 28, 2006 Aug. 4, 2006 Aug. 11, 2006 Aug. 18, 2006 Aug. 25, 2006 Sep. 1, 2006

1 2 3 4 5 6 7

Amount 30.24 119.89 89.51 31.27 337.60 38.90

Holders

1

September 1, 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

— — — — — — —

— 17,199 9,749 28,406 55,353 1,320 4,637

54,308 9,057 3,432 5,350 72,147 9,615 20,280

92 4,774 2,926 9,771 17,563 –146 9,921

Source : National Stock Exchange of India Ltd.

Purchases

Aug. 14, 2006

Aug. 15, 2006 +

Aug. 16, 2006

Aug. 17, 2006

Aug. 18, 2006

Sales

Aug. 14, 2006

Aug. 15, 2006 +

Aug. 16, 2006

Aug. 17, 2006

Aug. 18, 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.

859 332 246 140 389 910 1,425 1,795 175 2,115 1,013 19

1,091 277 292 575 343 414 1,548 2,180 83 2,549 780 14

911 255 457 497 801 637 1,917 2,293 243 2,993 1,324 68

968 192 225 351 356 346 1,876 1,651 142 2,942 1,102 224

1,147 341 226 140 444 888 1,301 1,575 322 2,039 1,092 11

1,462 398 271 499 373 373 1,507 1,903 288 2,643 942 23

1,153 630 373 512 595 710 1,785 2,373 257 2,797 992 65

1,037 295 295 335 370 332 1,820 1,592 242 2,984 1,107 238

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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