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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. For 91-day TBs, notified amount of Rs. 2,000 crore includes Rs.1,500 crore under Market Stabilisation Scheme (MSS). For 182-day TBs, notified amount of Rs. 1,500 crore includes Rs.1,000
crore under MSS. For 364-day TBs, notified amount of Rs. 2,000 crore includes Rs.1,000 crore under MSS.

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

4. 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.
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Fortnight
Ended

1,71,478 3,42,956 5,27,777 7,23,666 9,18,466 11,08,888 12,93,140 14,80,464 16,67,788 18,52,182 20,28,825 22,06,968 23,91,836 25,78,124

1,93,639 3,87,278 5,93,826 8,00,464 9,82,114 11,74,478 13,59,707 15,46,125 17,32,764 19,15,930 20,92,488 22,67,520 24,39,034 26,09,355

May 11,
2007

May 25,
2007

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

Date

Apr. 28 Apr. 29 Apr. 30 May 1 May 2 May 3 May 4 May 5 May 6 May 7 May 8 May 9 May 10 May 11

10. Auctions of Government of India Treasury Bills (TBs)

@ : Net of overnight repo. ' — '  :  No bid was received in the auction.
$ : Second LAF auction introduced with effect from November 28, 2005.

Note : With effect from March 5, 2007, daily reverse repo absorptions have been limited to a maximum of Rs.3,000 crore each day comprising Rs. 2,000 crore in the first LAF & Rs. 1,000
crore in the second LAF.

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)
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Number Amount

Bids Received

Number Amount

Bids Received

Number Amount

Bids Accepted

Number Amount

Net injection(+)/

absorption(-) of

liquidity (6-11)

Outstanding

Amount @

1 8 2,530 8 2,530 7.75 — — — — — 2,530
1 18 9,480 18 9,480 7.75 2 295 2 295 6.00 9,185 –11,715
1 1 225 1 225 7.75 — — — — — 225
1 12 5,055 12 5,055 7.75 2 95 2 95 6.00 4,960 –5,185
1 — — — — — — — — — — —
1 5 5,775 5 5,775 7.75 1 10 1 10 6.00 5,765 –5,765
1 2 300 2 300 7.75 — — — — — 300
1 8 6,455 8 6,455 7.75 1 25 1 25 6.00 6,430 –6,730
3 6 1,595 6 1,595 7.75 — — — — — 1,595
3 7 3,415 7 3,415 7.75 3 320 3 320 6.00 3,095 –4,690

May 21, 2007
$

May 22, 2007
$

May 23, 2007
$

May 24, 2007
$

May 25, 2007
$

9. Repo/Reverse Repo Auctions under Liquidity Adjustment Facility

(Rs. crore)
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Outstanding

as on the
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(Face Value)

Implicit
Yield at
Cut-off
Price

(per cent)

May 12 May 13 May 14 May 15 May 16 May 17 May 18 May 19 May 20 May 21 May 22 May 23 May 24 May 25

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

Apr. 14, 2006 38,568 2,005 6.00 — 8.90

Jul. 7, 2006 57,256 4,647 6.00 — 8.70

Oct. 13, 2006 64,482 2,513 4.75 — 8.50

Jan. 5, 2007 68,928 2,449 8.26 — 9.25

Apr. 13, 2007 93,807 2,539 9.50 —11.50

Apr. 27, 2007 95,980 3,817 9.40 —11.50
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91-Day Treasury Bills

2006-2007
Oct. 4 Oct. 6 2,000 44 2,886 2,100 26 2,000 2,100 — 4,100 98.39 6.6048 35,161
Jan. 3 Jan. 5 2,000 52 2,972 — 36 2,000 — — 2,000 98.27 7.1443 28,507
2007-2008
Apr. 4 Apr. 7 2,000 111 8,612 1,200 15 2,000 1,200 — 3,200 98.07 7.9353 46,429
May 23 May 25 2,000 71 5,325 1,551 50 2,000 1,551 — 3,551 98.14 7.6435 46,335

182-Day Treasury Bills

2006-2007
Oct. 4 Oct. 6 1,500 33 2,447 — 18 1,500 — — 1,500 96.74 6.8011 20,707
Jan. 10 Jan. 12 1,500 51 3,408 400 17 1,500 400 — 1,900 96.57 7.1447 21,053
2007-2008
Apr. 4 Apr. 7 1,500 88 7,005 — 5 1,500 — — 1,500 96.18 7.9869 17,206
May 16 May 18 1,500 66 3,740 — 21 1,500 — — 1,500 96.29 7.7487 19,249

364-Day Treasury Bills

2006-2007
Oct. 11 Oct. 13 2,000 58 4,680 17 24 2,000 17 — 2,017 93.56 6.9137 43,983
Jan. 3 Jan. 5 2,000 78 4,225 5 27 2,000 5 — 2,005 93.33 7.1893 48,349
2007-2008
Apr. 11 Apr. 13 2,000 112 8,010 130 10 2,000 130 — 2,130 92.90 7.6985 54,943
May 23 May 25 2,000 61 4,211 — 44 2,000 — — 2,000 92.81 7.8032 56,293


