No. 25: Auctions of Treasury Bills

(X Billion)
Date of Notified Bids Received Bids Accepted Total Cut-off Implicit Yield
Auction Amount | Number Total Face Value Number Total Face Value Issue Price at Cut-off
C titi Non- C titi Non- ©+7 Price (per
e — Competitive e — Competitive cent)
1 2 3 4 5 6 7 8 9 10
91-day Treasury Bills
2018-19
May 30 70 40 219.01 100.00 20 70.00 100.00 170.00 98.43 6.3977
Jun. 6 70 55 287.09 102.00 25 70.00 102.00 172.00 98.40 6.5219
Jun. 13 70 58 949.28 32.00 7 70.00 32.00 102.00 98.40 6.5219
Jun. 20 70 65 877.38 3.40 24 70.00 3.40 73.40 98.41 6.4805
Jun. 27 70 53 912.31 37.00 21 70.00 37.00 107.00 98.40 6.5219
182-day Treasury Bills
2018-19
May 30 40 48 139.30 0.00 17 40.00 0.00 40.00 96.72 6.8011
Jun. 6 40 46 180.85 0.00 10 40.00 0.00 40.00 96.71 6.8225
Jun. 13 40 51 164.93 69.13 26 40.00 69.13 109.13 96.68 6.8869
Jun. 20 40 42 173.85 53.51 19 40.00 53.51 93.51 96.68 6.8869
Jun. 27 40 44 187.09 25.00 19 40.00 25.00 65.00 96.68 6.8869
364-day Treasury Bills
2018-19
May 30 40 68 146.80 0.00 11 40.00 0.00 40.00 93.54 6.9251
Jun. 6 40 49 110.77 0.00 22 40.00 0.00 40.00 93.48 6.9939
Jun. 13 40 45 84.95 0.00 29 40.00 0.00 40.00 93.40 7.0858
Jun. 20 40 51 123.80 37.92 22 40.00 37.92 77.92 93.39 7.0973
Jun. 27 40 55 111.42 0.00 26 40.00 0.00 40.00 93.36 7.1318
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