No. 25: Auctions of Treasury Bills

(Amount in % Billion)

Date of Notified Bids Received Bids Accepted Total Cut-oft Implicit Yield
Auction Amount| Nymper Total Face Value Number Total Face Value Issue Price at Cut-off
Competitive Non- Competitive Non- (6+7) Price (per
Competitive Competitive cent)
1 2 3 4 5 6 7 8 9 10
91-day Treasury Bills
2015-16
Mar. 30 80 77 187.64 16.17 55 80.00 16.17 96.17 98.22 7.2689
2016-17
Apr. 6 90 84 343.95 51.09 61 90.00 51.09 141.09 98.32 6.8536
Apr. 12 90 71 433.75 75.00 32 90.00 75.00 165.00 98.33 6.8121
Apr. 20 90 69 365.89 15.00 41 90.00 15.00 105.00 98.33 6.8121
Apr. 27 90 80 369.07 65.00 49 90.00 65.00 155.00 98.33 6.8121
182-day Treasury Bills
2015-16
Mar. 23 60 57 269.27 5.69 22 60.00 5.69 65.69 96.55 7.1662
2016-17
Apr. 6 60 56 103.66 0.05 43 60.00 0.05 60.05 96.66 6.9298
Apr. 20 60 61 188.67 - 35 60.00 - 60.00 96.67 6.9083
364-day Treasury Bills
2015-16
Mar. 16 60 79 372.21 0.02 25 60.00 0.02 60.02 93.33 7.1663
Mar. 30 60 59 324.90 - 3 60.00 - 60.00 93.38 7.1088
2016-17
Apr. 12 60 53 151.91 - 29 60.00 - 60.00 93.56 6.9022
Apr. 27 60 70 205.41 0.02 29 60.00 0.02 60.02 93.55 6.9137
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