No. 25: Auctions of Treasury Bills

(Amount in ¥ Billion)

Date of Notified Bids Received Bids Accepted Total Cut-off 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
Oct. 28 80 66 532.08 18.00 27 80.00 18.00 98.00 98.26 7.1027
Nov. 4 80 65 546.95 58.10 30 80.00 58.10 138.10 98.26 7.1027
Nov. 10 80 51 362.72 48.00 33 80.00 48.00 128.00 98.25 7.1443
Nov. 18 80 66 543.67 13.10 29 80.00 13.10 93.10 98.25 7.1443
Nov. 24 80 59 440.26 167.00 30 80.00 167.00 247.00 98.25 7.1443
182-day Treasury Bills
2015-16
Oct. 21 60 59 159.50 0.60 39 60.00 0.60 60.60 96.55 7.1662
Nov. 4 60 52 195.14 0.02 26 60.00 0.02 60.02 96.54 7.1877
Nov. 18 60 60 195.36 - 16 60.00 - 60.00 96.53 7.2092
364-day Treasury Bills
2015-16
Oct. 14 60 78 187.29 - 39 60.00 - 60.00 93.34 7.1548
Oct. 28 60 60 166.88 - 26 60.00 - 60.00 93.32 7.1778
Nov. 10 60 57 143.00 - 29 60.00 - 60.00 93.27 7.2354
Nov. 24 60 57 184.98 0.03 26 60.00 0.03 60.03 93.27 7.2354
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