
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)

@ : Effective interest rate range per annum.

Fortnight ended Total Amount Issued during Rate of Interest
Outstanding # the fortnight # (per cent)@

1 2 3 4
Jul. 8, 2005 20,509 2,598 4.50 — 7.00
Oct. 14, 2005 27,626 2,078 4.66 — 7.75
Jan. 6, 2006 34,432 2,556 4.40 — 7.75
Apr. 14, 2006 38,568 2,005 6.00 — 8.90
May 26, 2006 43,688 4,145 6.37 — 8.67
Jun. 9, 2006 53,863 5,591 5.75 — 7.96

12. Certificates of Deposit Issued by Scheduled Commercial Banks (Rs. crore)

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.

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

Jun. 24 Jun. 25 Jun. 26 Jun. 27 Jun. 28 Jun. 29 Jun. 30 Jul. 1 Jul. 2 Jul. 3 Jul. 4 Jul. 5 Jul. 6 Jul. 7

Fortnight
Ended

1,25,477 2,51,350 3,67,537 4,84,470 5,99,872 7,16,710 8,40,522

1,01,420 2,02,840 3,20,693 4,38,302 5,53,760 6,73,052 7,96,915 9,14,242 10,31,107 11,47,376 12,60,275 13,74,526 14,89,923 16,10,423
Jun, 23,

2006

Jul, 7,
2006

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

Date

Jun. 10 Jun. 11 Jun. 12 Jun. 13 Jun. 14 Jun. 15 Jun. 16 Jun. 17 Jun. 18 Jun. 19 Jun. 20 Jun. 21 Jun. 22 Jun. 23

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

@ : Net of overnight repo. ' — '  :  No bid was received in the auction.
Notes : 1. With effect from October 29, 2004, the nomenclature of Repo and Reverse Repo has been interchanged as per international usages.

2. ($) Second LAF auction introduced with effect from November 28, 2005.

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 — — — — — 23 20,705 23 20,705 5.75 –20,705
1 — — — — — 33 19,115 33 19,115 5.75 –19,115 39,820
1 — — — — — 23 17,580 23 17,580 5.75 –17,580
1 — — — — — 34 21,780 34 21,780 5.75 –21,780 39,360
1 — — — — — 21 15,015 21 15,015 5.75 –15,015
1 — — — — — 34 27,375 34 27,375 5.75 –27,375 42,390
1 — — — — — 23 22,180 23 22,180 5.75 –22,180
1 — — — — — 35 22,115 35 22,115 5.75 –22,115 44,295
3 — — — — — 18 17,805 18 17,805 5.75 –17,805
3 — — — — — 41 24,760 41 24,760 5.75 –24,760 42,565

Jun. 26, 2006
$

Jun. 27, 2006
$

Jun. 28, 2006
$

Jun. 29, 2006
$

Jun. 30, 2006
$

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14
91-Day Treasury Bills

2005-2006
Oct. 5 Oct. 7 2,000 65 3,815 — 30 2,000 — — 2,000 98.67 5.4065 35,616
Jan. 4 Jan. 6 500 56 1,993 — 19 500 — — 500 98.54 5.9428 18,220
2006-2007
Apr. 5 Apr. 7 500 42 3,448 — 3 500 — — 500 98.58 5.7776 16,318
Jun. 28 Jun. 30 2,000 54 2,215 500 9 575 500 — 1,075 98.45 6.3563 22,680

182-Day Treasury Bills

2005-2006
Oct. 5 Oct. 7 1,500 45 2,308 — 37 1,500 — — 1,500 97.29 5.6499 17,057
Jan. 10 Jan. 13 500 28 2,207 — 8 500 — — 500 97.01 6.2239 13,137
2006-2007
Apr. 5 Apr. 7 500 37 2,833 — 6 500 — — 500 97.04 6.1386 8,771
Jun. 28 Jun. 30 1,500 40 1,418 500 16 600 500 — 1,100 96.74 6.7797 11,582

364-Day Treasury Bills

2005-2006
Oct. 11 Oct. 14 2,000 108 6,566 11 45 2,000 11 — 2,011 94.51 5.8473 49,691
Jan. 4 Jan. 6 1,000 52 2,836 4 26 1,000 4 — 1,004 94.25 6.1288 47,861
2006-2007
Apr. 12 Apr. 15 1,000 37 2,276 — 3 1,000 — — 1,000 94.31 6.0611 41,938
Jun. 21 Jun. 23 2,000 99 4,580 916 43 2,000 916 — 2,916 93.45 7.0513 43,269

Implicit
Yield at
Cut-off
Price

(per cent)

9. Repo/Reverse Repo Auctions under Liquidity Adjustment Facility (Rs. crore)
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