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No. 24: Treasury Bills – Ownership Pattern

No. 25: Auctions of Treasury Bills

CURRENT STATISTICS

RBI Bulletin January 2019

(` Billion)

2017 2018

Dec. 1 Oct. 26 Nov. 2 Nov. 9 Nov. 16 Nov. 23 Nov. 30

2 3 4 5 6 7 8

291.0 378.8 393.4 391.3 358.7 311.0 340.0

221.3 191.5 217.3 233.7 191.2 203.4 174.8

894.9 625.7 695.7 725.7 756.5 751.0 779.0

643.5 734.5 665.1 620.7 667.9 673.4 643.8

379.9 380.2 384.3 396.0 385.5 371.9 375.3

219.5 369.8 428.6 418.8 434.7 477.1 471.5

80.3 357.3 345.3 345.3 344.5 344.5 344.5

116.2 269.3 205.7 203.8 199.0 170.4 172.4

364.6 510.7 511.5 574.4 540.8 566.7 535.1

609.6 700.2 799.2 738.0 758.3 759.4 779.9

29.7 180.9 180.9 180.9 180.9 180.9 180.9

351.1 574.8 494.9 515.7 548.9 541.3 572.2

– – – – – – –

– – – – – – –

1,328.7 1,294.8 1,146.3 779.0 757.8 1,361.8 1,276.3

4.7 4.7 5.3 7.5 8.5 6.3 4.9

4,201.6 5,273.8 5,322.0 5,344.3 5,367.0 5,351.1 5,369.4

Item 2016-17

1

1   91-day

1.1  Banks 323.7

1.2  Primary Dealers 243.5

1.3  State Governments 146.2

1.4  Others 343.4

2   182-day

2.1  Banks 216.2

2.2  Primary Dealers 316.5

2.3  State Governments 193.6

2.4  Others 120.9

3   364-day

3.1  Banks 512.3

3.2  Primary Dealers 551.8

3.3  State Governments 26.3

3.4  Others 326.4

4   14-day Intermediate

4.1  Banks –

4.2  Primary Dealers –

4.3  State Governments 1,560.6

4.4  Others 5.1

Total Treasury Bills 
(Excluding 14 day Intermediate T Bills) #

3,320.8

# 14D intermediate T-Bills are non-marketable unlike 91D, 182D and 364D T-Bills. These bills are ‘intermediate’ by nature as these are  liquidated 
to replenish shortfall in the daily minimum cash balances of State Governments

(` Billion)

Date of
Auction

Notified
Amount

Bids Received Bids Accepted Total
Issue
(6+7)

Cut-off
Price

Implicit Yield
at Cut-off
Price (per

cent)

Number Total Face Value Number Total Face Value

Competitive Non-
Competitive

Competitive Non-
Competitive

1 2 3 4 5 6 7 8 9 10
91-day Treasury Bills

2018-19   

Oct. 31 70 60 311.42 86.68 34 69.99 86.68 156.67 98.30 6.9366

Nov. 6 70 46 227.75 53.01 27 69.99 53.01 123.00 98.30 6.9366

Nov. 14 70 56 459.74 48.01 38 69.99 48.01 118.00 98.31 6.8951

Nov. 20 70 57 871.03 20.02 17 69.98 20.02 90.00 98.33 6.8121

Nov. 28 70 68 345.86 148.01 38 69.99 148.01 218.00 98.34 6.7706

182-day Treasury Bills

2018-19   

Oct. 31 40 55 168.10 0.02 30 39.98 0.02 40.00 96.52 7.2308

Nov. 6 40 44 198.72 10.02 22 39.98 10.02 50.00 96.52 7.2308

Nov. 14 40 55 245.79 0.00 22 40.00 0.00 40.00 96.55 7.1662

Nov. 20 40 53 250.78 0.00 15 40.00 0.00 40.00 96.58 7.1017

Nov. 28 40 60 231.36 0.02 23 39.98 0.02 40.00 96.60 7.0587

364-day Treasury Bills

2018-19   

Oct. 31 40 95 193.53 0.09 38 39.91 0.09 40.00 93.06 7.4780

Nov. 6 40 82 260.92 0.09 11 39.91 0.09 40.00 93.11 7.4202

Nov. 14 40 85 248.26 0.01 11 39.99 0.01 40.00 93.19 7.3277

Nov. 20 40 78 257.22 0.00 29 40.00 0.00 40.00 93.24 7.2700

Nov. 28 40 80 249.74 0.09 22 39.91 0.09 40.00 93.28 7.2239

Cash Management Bills

2018-19   

Jun. 4 200 58 819.35 – 45 200.00 – 200.00 99.63 6.4548

Jun. 11 250 86 1,598.72 – 47 250.00 – 250.00 98.74 6.6538

Jun. 25 200 62 1,647.38 – 39 200.00 – 200.00 99.20 6.5412

Jul. 10 200 75 2,068.86 – 25 200.00 – 200.00 98.77 6.4934

Oct. 15 150 77 1,295.13 – 26 150.00 – 150.00 98.91 6.8175
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