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No. 24: Treasury Bills – Ownership Pattern

No. 25: Auctions of Treasury Bills

CURRENT STATISTICS

RBI Bulletin October 2018

2017 2018

Sep. 1 Jul. 27 Aug. 3 Aug. 10 Aug. 17 Aug. 24 Aug. 31

2 3 4 5 6 7 8

405.9 511.7 495.5 471.5 439.6 469.8 401.8

155.4 212.2 205.5 227.0 209.1 220.7 209.5

714.5 784.1 744.1 762.1 762.1 646.1 665.3

784.7 437.9 490.8 523.3 602.8 591.0 699.5

364.2 326.5 341.9 385.9 381.0 390.5 393.6

263.0 442.2 378.9 384.6 360.8 353.5 338.6

194.0 352.9 351.5 341.5 341.5 333.0 333.8

143.8 204.2 252.1 212.0 241.3 249.0 260.1

444.8 401.0 382.4 395.5 385.4 405.1 375.5

514.0 799.7 751.1 831.8 751.0 830.9 742.5

29.7 149.4 149.4 149.4 149.4 157.9 157.9

424.3 451.4 498.5 444.4 515.4 455.7 553.7

– – – – – – –

– – – – – – –

1,064.5 1,335.5 1,039.0 838.5 749.9 1,424.2 1,361.5

5.3 5.9 5.3 3.5 3.6 3.4 4.4

4,438.2 5,073.4 5,041.8 5,129.1 5,139.3 5,103.4 5,131.9

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   

Aug. 1 100 47 401.89 16.66 21 100.00 16.66 116.66 98.35 6.7292

Aug. 8 100 64 997.50 23.60 31 100.00 23.60 123.60 98.36 6.6877

Aug. 14 100 45 664.78 15.00 18 100.00 15.00 115.00 98.34 6.7706

Aug. 21 100 53 604.41 25.00 33 100.00 25.00 125.00 98.33 6.8121

Aug. 29 100 56 698.94 120.01 28 100.00 120.01 220.00 98.33 6.8121

182-day Treasury Bills

2018-19   

Aug. 1 40 42 169.84 24.67 9 40.00 24.67 64.67 96.65 6.9513

Aug. 8 40 46 200.40 0.00 19 40.00 0.00 40.00 96.64 6.9727

Aug. 14 40 38 164.55 0.00 14 40.00 0.00 40.00 96.63 6.9942

Aug. 21 40 38 143.19 10.00 18 40.00 10.00 50.00 96.62 7.0157

Aug. 29 40 35 144.15 40.00 4 40.00 40.00 80.00 96.62 7.0157

364-day Treasury Bills

2018-19   

Aug. 1 40 59 155.23 0.00 19 40.00 0.00 40.00 93.24 7.2700

Aug. 8 40 75 201.57 0.00 35 40.00 0.00 40.00 93.23 7.2816

Aug. 14 40 63 139.54 0.00 22 40.00 0.00 40.00 93.21 7.3046

Aug. 21 40 71 181.51 8.50 29 40.00 8.50 48.50 93.20 7.3162

Aug. 29 40 52 124.70 0.00 20 40.00 0.00 40.00 93.19 7.3277

(` Billion)
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