Busil Standard,Sect

2,28th June 2006,page 5
INTEREST RATE SPECTRUM
DOMESTIC INTEREST RATES: ACROSS INSTRUMENTS AND OVER TIME (IN %) INTERNATIONAL INTEREST RATES (IN %)
Instrment Yesterday tweekago 1 monthago 3 months ago 6 months age 1yearago  US Treasary YoM 1yrago
Call borrowing -+ -+- 4- 450710 5.25/7.40 4.15/6.50  1yrbond : N
Call lending + 4 J asoni0 525740 415/650 §£m 524 igg
NSE MIBOR 5.84 583 560 660 7.00 509 Sy bond 520 368
Reposreverse +- + + i+ + - bond = o
182 OTB-151206 6.68 659 ;
364 DTB-080607 1.06 672 - ; . . ey
1 y1s G5-CG2007-11.30% 704 701 645 6.56 624 6.06 ;&m AR
3 yrs GS-CG2009-11.99% 746 688 684 689 .42 651 3ysbond 488 40
4415 GS-CG2010-7.55% 761 729 7.08 10 658 PR = 45
5 yrs 65-C62011-9.39% 767 754 719 1743 612 674 30y bond 433 421
8 yrs G5-CG2014-7.3%% 8.05 150 746 734 699 6.88 .
10 yrs GS-CG2016-7.59% 8.13 791 161 y . S.’:‘mm puro
12 yrs G5-CG2018-625% 8.42 155 755 152 7.04 689 82
15 yrs G5-C62021-794% 859 832 794 . 5 .14
Bank rate 6.00 6.00 6.00 6.00 500 600 66
Prime lending rate (5 majot banks) 001200 | 11001200 11001200 11001200 11001200 11.0012.00 58
Deposit rate (5 major banks) cog7s0 | 60070 600750 600750 600750 600750 85 i : : %
Most traded secuifies in respective tenures considered as benchmark b Yad
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