
44

No. 24: Treasury Bills – Ownership Pattern

No. 25: Auctions of Treasury Bills

CURRENT STATISTICS

RBI Bulletin August 2018

(` Billion)

2017 2018

Jun. 30 May 25 Jun. 1 Jun. 8 Jun. 15 Jun. 22 Jun. 29

2 3 4 5 6 7 8

280.9 534.9 560.4 513.1 556.5 503.3 514.9

247.5 177.1 184.7 171.9 173.8 164.7 156.5

776.7 634.7 694.8 785.6 771.6 718.1 718.1

641.3 332.9 299.7 359.5 314.1 376.4 370.4

378.1 293.8 348.9 305.7 320.6 290.2 321.1

218.3 343.1 337.4 345.9 380.3 401.0 439.5

218.7 240.3 240.3 240.3 274.4 327.9 352.9

56.9 216.5 186.7 241.2 212.0 244.8 195.2

643.8 323.9 373.4 370.2 377.3 381.4 407.6

465.1 708.1 712.8 617.2 728.0 683.2 757.8

29.7 142.1 142.1 141.3 141.3 149.5 149.5

280.5 485.2 466.3 542.8 465.5 510.5 446.7

– – – – – – –

– – – – – – –

1,178.8 1,673.6 1,512.9 904.0 788.6 1,307.4 1,322.5

5.8 7.1 5.0 1.4 3.9 12.3 3.0

4,237.5 4,432.7 4,547.5 4,634.7 4,715.3 4,750.9 4,830.1

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

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   

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

(` Billion)
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