
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

Sep. 8, 2006 Sep. 15, 2006 Sep. 22, 2006 Sep. 29, 2006 Oct. 6, 2006 Oct. 13, 2006

1 2 3 4 5 6 7

Amount 249.46 24.92 55.73 25.43 — 65.98

Holders

1

October 13, 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

— — — — — — —

— 17,544 12,946 29,629 60,119 –947 9,402

39,423 10,985 5,032 5,800 61,240 –4,142 9,373

123 5,202 2,729 8,554 16,609 44 8,967

Source : National Stock Exchange of India Ltd.

Purchases

Sep. 25, 2006

Sep. 26, 2006

Sep. 27, 2006

Sep. 28, 2006

Sep. 29, 2006

Sales

Sep. 25, 2006

Sep. 26, 2006

Sep. 27, 2006

Sep. 28, 2006

Sep. 29, 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.

1,187 461 288 316 209 357 1,915 2,467 266 2,193 727 23

1,345 236 374 414 391 483 1,917 2,448 116 2,753 993 21

2,249 400 910 413 1,044 657 2,807 3,130 229 2,940 1,528 95

1,716 597 526 339 340 816 1,811 3,575 524 2,730 1,300 80

1,868 1,007 701 347 382 727 2,274 3,925 716 2,152 2,278 172

1,215 501 167 370 166 333 1,873 2,383 243 2,186 828 4

1,145 493 258 417 321 470 1,847 2,404 293 2,827 972 23

2,160 1,299 336 485 898 791 2,769 2,827 274 2,895 1,580 102

1,399 707 394 347 201 882 1,742 3,371 600 2,704 1,231 89

1,765 864 721 368 384 632 2,121 4,042 1,064 2,096 2,059 201

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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