No. 21 : Auctions of 91-Day Government of India Treasury Bills

(Rs. crore)
Dateof  Date of Notified Bids Received Bids Accepted Devolvement Total Cut-off Implicit Amount
Auction  Issue Amount Total Face Value Total Face Value  on PDs/SDs* RBI Issue Price Yieldat Outstanding
Num-  Com- Non- Number Com- Non- (8+9+ (per cent)  Cut-off asonthe
ber petitive Com- petitive Competitive 10+11) Price Date of Issue
petitive (per cent) (Face Vaue)
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
1999-
2000
Sep. 3 Sep. 4 100.00 19 129.00 - 3 15.00 - - 8500 100.00 97.69 9.4585 2,460.00
Sep. 10 Sep. 14 100.00 16 129.00 200.00 4 30.00 200.00 - 7000 300.00 97.69 9.4585 2,160.00
Sep. 17 Sep. 18 100.00 15 119.00 - 3 25.00 - - 7500 100.00 97.69 9.4585 1,760.00
Sep. 24 Sep. 25 100.00 15 161.50 - 5 72.00 - - 2800 100.00 97.69 9.4585 1,760.00
Oct. 1 Oct 4 100.00 14 114.00 - - - - - 100.00 100.00 97.69 9.4585 1,735.00
Oct. 8 Oct. 9 100.00 13 114.00 - - - - - 100.00 100.00 97.69 9.4585 1,735.00
Oct. 15 Oct. 16 100.00 13 114.00 - - - - - 100.00 100.00 97.69 9.4585 1,735.00
Oct. 22 Oct. 23 100.00 14 116.50 - 1 500 - - 9500 100.00 97.69 9.4585 1,735.00
Oct. 29 Oct. 30 100.00 14 122.00 - 6 74.00 - - 2600 100.00 97.69 9.4585 1,735.00
Nov. 5 Nov.6 100.00 24  231.50 - 11 100.00 - - - 100.00 97.72 9.3328 1,700.00
Nov. 12 Nov. 13 100.00 16 126.50 - 8 73.00 - - 27.00 100.00 97.72 9.3328 1,700.00
Nov. 19 Nov. 20 100.00 15 137.50 - 7 75.00 - - 2500 100.00 97.72 9.3328 1,700.00
Nov. 26 Nov. 27 100.00 20 140.50 25.00 15 100.00 25.00 - - 125.00 97.70 9.4166 1,525.00
Dec. 3 Dec 4 100.00 40 551.00 25.00 6 100.00 25.00 - - 12500 97.82 89143 1,550.00
Dec. 10 Dec. 11 100.00 21 270.50 - 6 100.00 - - - 100.00 97.92 8.4967 1,350.00
Dec. 17 Dec. 18 100.00 19 139.50 25.00 14 100.00 25.00 - - 12500 97.81 8.9561 1,375.00
Dec. 24 Dec. 27 100.00 19 24450 - 6 100.00 - - - 100.00 97.82 89143 1,375.00
Dec. 30 Jan. 4 100.00 16 135.50 - 11 100.00 - - - 100.00 97.78 9.0816 1,375.00
Jan. 7 Jan. 8 100.00 16 137.00 - 6 100.00 - - - 100.00 97.74 9.2490 1,375.00
Jan. 14 Jan. 15 100.00 20 215.00 - 6 100.00 - - - 100.00 97.81 8.9561 1,375.00
Jan. 21 Jan. 22 100.00 20 182.50 - 6 100.00 - - - 100.00 97.81 8.9561 1,375.00
Jan. 28 Jan. 29 100.00 16 187.00 - 6 100.00 - - - 100.00 97.83 8.8725 1,375.00
Feb. 4 Feb 5 100.00 24 401.00 30.00 6 100.00 30.00 - - 130.00 97.98 8.2466 1,405.00
Feb. 11 Feb. 12 100.00 18 131.00 20.00 6 88.00 20.00 - 12.00 120.00 97.87 8.7054 1,425.00
Feb. 18 Feb. 21 100.00 18 12850 25.00 6 5.00 25.00 - 9500 12500 97.87 87054 1,450.00
Feb. 25 Feb 25 100.00 16 12150 25.00 6 100.00 25.00 - - 12500 97.81 8.9561 1,450.00
Mar. 3 Mar. 6 100.00 15 13550 25.00 6 32.00 25.00 - 6800 12500 97.77 9.1235 1,450.00
Mar. 10 Mar. 11 100.00 20 199.00 35.00 6 100.00 35.00 - - 13500 97.77 9.1235 1,485.00
Mar. 16 Mar. 18 100.00 21 13550 35.00 6 7450 35.00 - 2550 13500 97.76 9.1653 1,495.00
Mar. 24 Mar 25 100.00 22 143.00 25.00 6 1250 25.00 - 8750 12500 97.76 9.1653 1,520.00
Mar. 31 Apr. 3 100.00 16 138.00 - 6 30.00 - - 7000 100.00 97.76 9.1653 1,520.00
2000-
2001
Apr. 7 Apr. 10 100.00 24 17150 25.00 11 100.00 25.00 - - 125.00 98.04 7.9967 1,545.00
Apr. 13 Apr. 17 100.00 18 143,50 25.00 12 100.00 25.00 - - 125.00 98.01 8.1216 1,570.00
Apr. 20 Apr. 24 100.00 15 130.00 - 7 87.00 - - 13.00 100.00 98.00 8.1633 1,570.00
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Effective from auction dated 14, 1999, devolvement would be on RBI only.



