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

3. 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

Fortnight
Ended

2,80,420 5,60,841 8,72,454 11,76,428 14,86,276 17,96,493 21,07,821 24,16,363 27,25,670 30,34,393 33,36,571 36,10,607 38,71,046 41,47,459

2,91,875 5,83,751 8,69,753 11,51,646 14,43,145 17,46,129 20,39,508 23,36,203 26,32,897 29,20,342 32,08,041 34,93,572 37,88,158 40,69,315

May 21,
2010

Jun. 4,
2010

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

Date

May 8 May 9 May 10 May 11 May 12 May 13 May 14 May 15 May 16 May 17 May 18 May 19 May 20 May 21

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

@ : Net of repo. $  :  Second LAF. $$  :  Special Fixed Rate Repo under LAF. ~ : Under forex swap facility. & :  Additional LAF ' — '  :  No bid was received in the auction.
Note : The second LAF (SLAF) is being conducted on Reporting Fridays with effect from May 8, 2009. SLAF has been reintroduced on a daily basis with effect from May 28, 2010

till July 2, 2010.
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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 — — — — — 3 530 3 530 3.75 –530

1 5 4,250 5 4,250 5.25 2 10 2 10 3.75 4,240 –3,710

1 9 5,840 9 5,840 5.25 4 545 4 545 3.75 5,295

1 5 7,325 5 7,325 5.25 5 7,045 5 7,045 3.75 280 –5,575

1 9 7,465 9 7,465 5.25 4 540 4 540 3.75 6,925

1 4 5,880 4 5,880 5.25 3 30 3 30 3.75 5,850 –12,775

1 6 5,395 6 5,395 5.25 3 475 3 475 3.75 4,920

1 5 3,900 5 3,900 5.25 3 725 3 725 3.75 3,175 –8,095

3 3 4,440 3 4,440 5.25 4 415 4 415 3.75 4,025

3 14 14,505 14 14,505 5.25 14 1,655 14 1,655 3.75 12,850 –16,875

May 31, 2010

May 31, 2010 $

Jun. 1, 2010

Jun. 1, 2010 $

Jun. 2, 2010

Jun. 2, 2010 $

Jun. 3, 2010

Jun. 3, 2010 $

Jun. 4, 2010

Jun. 4, 2010 $

9. Repo/Reverse Repo Auctions under Liquidity Adjustment Facility

(Rs. crore)

5

(Rs. crore)

(Rs. crore)

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)

Implicit
Yield at
Cut-off
Price

(per cent)

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. 10, 2009 1,98,497 12,125 5.90 —11.50

Jul. 3, 2009 2,28,638 13,913 3.34 — 8.25

Oct. 9, 2009 2,25,781 13,373 3.70 — 6.05

Jan. 1, 2010 2,64,246 31,102 3.75 — 6.75

Apr. 9, 2010 3,41,830 21,791 4.35 — 8.95

Apr. 23, 2010 3,36,807 20,809 4.15 — 6.90

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

91-Day Treasury Bills

2009-2010
Oct. 7 Oct. 9 7,000 92 24,495 — 21 7,000 — — 7,000 99.20 3.2347 75,500
Jan. 6 Jan. 8 7,000 95 14,967 — 67 7,000 — — 7,000 99.11 3.6835 71,500
2010-2011
Apr. 7 Apr. 9 7,000 128 27,842 — 41 7,000 — — 7,000 99.03 3.9697 71,503
Jun. 2 Jun. 4 2,000 92 8,244 — 36 2,000 — — 2,000 98.74 5.2006 75,000

182-Day Treasury Bills

2009-2010
Oct. 14 Oct. 16 2,000 88 6,155 — 35 2,000 — — 2,000 98.05 4.0511 20,500
Jan. 6 Jan. 8 1,500 74 5,897 — 9 1,500 — — 1,500 98.02 4.0720 21,500
2010-2011
Apr. 13 Apr. 16 2,000 47 3,220 — 35 2,000 — — 2,000 97.77 4.7212 21,500
May 26 May 28 2,000 54 5,570 — 15 2,000 — — 2,000 97.61 4.9737 21,500

364-Day Treasury Bills

2009-2010
Oct. 7 Oct. 9 2,000 76 6,040 — 27 2,000 — — 2,000 95.65 4.5932 42,013
Jan. 13 Jan. 15 1,000 69 4,503 — 8 1,000 — — 1,000 95.60 4.6700 41,765
2010-2011
Apr. 7 Apr. 9 2,000 67 5,410 25 34 2,000 25 — 2,025 95.22 5.0559 42,522
Jun. 2 Jun. 4 1,000 48 4,725 — 13 1,000 — — 1,000 95.08 5.2221 45,522

May 22 May 23 May 24 May 25 May 26 May 27 May 28 May 29 May 30 May 31 Jun. 1 Jun. 2 Jun. 3 Jun. 4




