August Reserve Bank of India Bulletin 2005

No. 22 : AUCTIONS OF 182-DAY GOVERNMENT OF INDIA TREASURY BILLS

(Amount in Rs. crore)

Date of Date of Notified Bids Received Bids Accepted Devolve- Total Cut-off | Implicit Amount
Auction Issue Amount Total Face Value Total Face Value ment Issue Price| Yield at | Outstanding
on RBI| (8+9+10) as on the
Number | Compe-| Non-Com- [ Number| Compe-| Non-Com- (per cent) | Cut-off | o > f lssue
titive|  petitive titive|  petitive e E’é'nct‘)e (FaceValue)
1 2 3 4 5 6 7 8 9 10 n 12 13 14
2000-01
Jun. 7 Jun. 8 100.00 21 175.50 — 3 30.00 — 70.00( 100.00 9559 9.2269 1,300.00
Jun. 21 Jun. 22 100.00 18 183.50 — 1 20.00 — 80.00( 100.00 9559 9.2269 1,300.00
Jul. 5 Jul. 6 100.00 26 228.50 — 14 100.00 — — | 100.00 95.61| 9.1831 1,300.00
Jul. 19 Jul. 20 100.00 21 212.50 — 11| 100.00 — —| 100.00 95.62| 9.1613 1,300.00
Aug. 2 Aug. 3 100.00 21 174.50 — 12 | 100.00 — —| 100.00 95.25| 9.9738 1,300.00
Aug. 16 Aug. 17 100.00 21 186.00 — 12 99.50 — 0.50| 100.00 95.05( 10.4156 1,300.00
Aug. 30 Aug. 31 100.00 15 161.00 — — — —| 100.00( 100.00 95.05( 10.4156 1,300.00
Sep. 13 Sep. 14 100.00 23 237.50 — 16 100.00 — — | 100.00 95.05| 10.4156 1,300.00
Sep. 27 Sep. 28 100.00 19 194.50 — 12 | 100.00 — —| 100.00 95.05| 10.4156| 1,300.00
Oct. 1 Oct. 12 100.00 20 252.50 — 3| 100.00 — —| 100.00 95.13| 10.2386| 1,300.00
Oct. 25 Oct. 27 100.00 17 243,50 — 4 100.00 — —| 100.00 95.25( 9.9738 1,300.00
Nov. 8 Nov. 9 100.00 16 262.00 — 2 100.00 — —| 100.00 95.34( 9.7755 1,300.00
Nov. 22 Nov. 23 100.00 19 320.50 — 4 100.00 — — | 100.00 95.37| 9.7096 1,300.00
Dec. 6 Dec. 7 100.00 24 239.50 — 10 | 100.00 — —| 100.00 95.43| 9.5777 1,300.00
Dec. 20 Dec. 21 100.00 27 239.50 — 10 | 100.00 — —| 100.00 95.47| 9.4899 1,300.00
Jan. 3 Jan. 4 100.00 21 232.00 — 5 100.00 — —| 100.00 9553 9.3583 1,300.00
Jan. 17 Jan. 18 100.00 18 172.00 — 12 100.00 — —| 100.00 95.46 95118 1,300.00
Jan. 31 Feb. 1 100.00 20 242.00 — n 100.00 — — | 100.00 9555| 9.3145 1,300.00
Feb. 14 Feb. 15 100.00 24 222.00 — 12 | 100.00 — —| 100.00 95.60| 9.2050 1,300.00
Feb. 28 Mar. 1 100.00 21 229.50 — 10 | 100.00 — —| 100.00 95.96| 8.4202 1,300.00
Mar. 14 Mar. 15 100.00 20 192.00 — 16 100.00 — —| 100.00 95.82( 8.7247 1,300.00
Mar. 28 Mar. 29 100.00 21 254.00 — 6 100.00 — —| 100.00 95.73( 8.9209 1,300.00
2001-02
Apr. 11 Apr. 12 100.00 28 296.00 — 13 100.00 — —| 100.00 9589 85723 1,300.00
Apr. 25 Apr. 26 100.00 26 190.00 — 13 100.00 — —| 100.00 95.96( 8.4202 1,300.00
May 9 May 10 100.00 34 245.50 — 16 100.00 — —| 100.00 96.00 8.3333 1,300.00
2005-06
Apr. 6 Apr. 8 [ 1,500.00 73 | 6,710.00 — 14 | 1,500.00 — —1 1,500.00 9736 5.4381 1,500.00
Apr. 20 Apr. 23 | 1,500.00 60 | 6,744.81 — 30 | 1,500.00 — — 1,500.00 9743 5.2901 3,000.00
May 4 May 6 | 1,500.00 50 | 6,645.00 — 8 | 1,500.00 — — 1,500.00 97.41| 5.3323 4,500.00
May 18 May 20 | 1,500.00 38 | 3,453.00 — 30 | 1,500.00 — —1 1,500.00 97.39| 5.3746 6,000.00
Jun. 1 Jun. 3 | 1,500.00 48 | 4,493.00 170.00 27 | 1,500.00 170.00 —1 1,670.00 97.40| 5.3535 7,670.00
Jun. 15 Jun. 17 | 1,500.00 44 1 2,775.00 — 22 | 1,500.00 — —1 1,500.00 97.38( 5.3958 9,170.00

Notes : 1 Notified amount of Rs. 1,500 crore includes Rs. 1,000 crore under Market Stabilisation Scheme.
2 Outstanding amount is not of redemption during the week.

3 The presentation of implicit yield at cut-off price has been changed from actual/364-day count convention to actual/365-day count convention from auction dated
April 6, 2005.
4. The auctions of 182-day Treasury Bills (TBs) which were discontinued effective May 14, 2001 have been reintroduced from April 6, 2005 onwards.
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