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TABLE 188 : AUCTIONS OF 14-DAY GOVERNMENT OF INDIA
TREASURY BILLS : 1997-98

(Amount in Rupees crore)

Bids received Bids accepted Devol- Total Weigh- Cut-off Implicit Amount

Date of Date of Competitive Non-competitive Competitive Non-competitive vement Issue ted Price Yield at Out-

Auction Issue No. Amount No. Amount No. Amount No. Amount on PDs Ave- cut-off standing

rage price as on

Price (per Date of

 cent)  Issue

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16

1997-98

04-Jul-97 05-Jul-97 3 1327.00 0 0 3 1327.00 0 0 0.00 1327.00 99.81 99.81 4.9494 2327.00

11-Jul-97 12-Jul-97 11 1671.00 0 0 11 1671.00 0 0 0.00 1671.00 99.81 99.81 4.9494 2998.00

17-Jul-97 19-Jul-97 17 2019.50 1 50 17 2019.50 1 50 0.00 2069.50 99.81 99.81 4.9494 3740.50

25-Jul-97 26-Jul-97 9 2920.00 0 0 9 2920.00 0 0 0.00 2920.00 99.81 99.81 4.9494 4989.50

01-Aug-97 02-Aug-97 6 2936.00 1 75 6 2936.00 1 75 98.00 3109.00 99.81 99.81 4.9494 6029.00

08-Aug-97 11-Aug-97 6 2855.10 2 150 6 2855.10 2 150 0.00 3005.10 99.81 99.81 4.9494 6114.10

14-Aug-97 16-Aug-97 4 3000.00 1 125 4 3000.00 1 125 0.00 3125.00 99.81 99.81 4.9494 6130.10

21-Aug-97 23-Aug-97 4 4000.00 1 150 4 4000.00 1 150 0.00 4150.00 99.81 99.81 4.9494 7275.00

29-Aug-97 30-Aug-97 7 3922.00 1 125 7 3922.00 1 125 0.00 4047.00 99.81 99.81 4.9494 8197.00

05-Sep-97 08-Sep-97 10 5200.00 2 250 9 5175.00 2 250 0.00 5425.00 99.81 99.81 4.9494 9472.00

12-Sep-97 13-Sep-97 3 4700.00 1 500 3 4700.00 1 500 0.00 5200.00 99.81 99.81 4.9494 10625.00

19-Sep-97 20-Sep-97 3 157.00 1 100 2 155.00 1 100 0.00 255.00 99.81 99.81 4.9494 5455.00

26-Sep-97 27-Sep-97 3 4802.00 1 500 2 4800.00 1 500 100.00 5400.00 99.81 99.81 4.9494 5655.00

03-Oct-97 04-Oct-97 3 2352.00 1 100 2 2350.00 1 100 10.00 2460.00 99.81 99.81 4.9494 7860.00

10-Oct-97 13-Oct-97 5 4352.00 1 200 4 4350.00 1 200 5.00 4555.00 99.81 99.81 4.9494 7015.00

17-Oct-97 18-Oct-97 3 2400.00 0 0 3 2400.00 0 0 100.00 2500.00 99.81 99.81 4.9494 7055.00

24-Oct-97 25-Oct-97 2 200.00 0 0 2 200.00 0 0 0.00 200.00 99.81 99.81 4.9494 2700.00

31-Oct-97 03-Nov-97 6 4725.00 1 100 6 4725.00 1 100 80.00 4905.00 99.81 99.81 4.9494 5105.00

07-Nov-97 08-Nov-97 5 1693.00 1 100 4 1193.00 1 100 5.00 1298.00 99.81 99.81 4.9494 6203.00

13-Nov-97 15-Nov-97 2 27.00 1 100 0 0.00 1 100 105.00 205.00 99.81 99.81 4.9494 1503.00

21-Nov-97 22-Nov-97 6 1466.00 1 100 6 1466.00 1 100 9.00 1575.00 99.81 99.81 4.9494 1780.00

28-Nov-97 29-Nov-97 3 2140.00 1 100 3 2140.00 1 100 70.00 2310.00 99.81 99.81 4.9494 3885.00

05-Dec-97 06-Dec-97 2 55.00 1 200 1 5.00 1 200 20.00 225.00 99.73 99.73 7.0390 2535.00

12-Dec-97 13-Dec-97 8 825.00 2 300 - 0.00 2 300 65.00 365.00 99.73 99.73 7.0390 590.00

19-Dec-97 20-Dec-97 1 5.00 - 0 1 5.00 - 0 25.00 30.00 99.73 99.73 7.0390 395.00

26-Dec-97 27-Dec-97 2 10.00 1 200 2 10.00 1 200 25.00 235.00 99.73 99.73 7.0390 265.00

02-Jan-98 03-Jan-98 2 35.00 - 0 2 35.00 - 0 0.00 35.00 99.73 99.73 7.0390 370.00

09-Jan-98 10-Jan-98 5 140.00 1 200 4 100.00 1 200 108.00 408.00 99.73 99.73 7.0390 543.00

16-Jan-98 17-Jan-98 2 26.00 - 0 1 25.00 - 0 0.00 25.00 99.73 99.73 7.0390 433.00

23-Jan-98 24-Jan-98 - 0.00 0 0 0 0.00 0 0 0.00 0.00 - - - 25.00

29-Jan-98 31-Jan-98 1 20.00 1 300 1 20.00 1 300 0.00 320.00 99.72 99.72 7.3004 320.00

06-Feb-98 07-Feb-98 2 25.00 1 150 1 20.00 1 150 5.00 175.00 99.72 99.72 7.3004 495.00

13-Feb-98 14-Feb-98 3 45.00 1 300 1 40.00 1 300 55.00 395.00 99.72 99.72 7.3004 570.00

20-Feb-98 21-Feb-98 3 90.00 0 0 3 90.00 0 0 0.00 90.00 99.72 99.72 7.3004 485.00

27-Feb-98 02-Mar-98 4 210.00 1 200 3 110.00 1 200 40.00 350.00 99.72 99.72 7.3004 440.00

06-Mar-98 07-Mar-98 3 440.00 0 0 2 90.00 0 0 106.00 196.00 99.72 99.72 7.3004 546.00

12-Mar-98 14-Mar-98 4 205.00 0 0 2 140.00 0 0 0.00 140.00 99.72 99.72 7.3004 336.00

20-Mar-98 21-Mar-98 4 105.00 0 0 3 55.00 0 0 50.00 105.00 99.72 99.72 7.3004 245.00

27-Mar-98 30-Mar-98 3 85.00 0 0 3 85.00 0 0 50.00 135.00 99.72 99.72 7.3004 240.00
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TABLE 188 : AUCTIONS OF 14-DAY GOVERNMENT OF INDIA
TREASURY BILLS : 1999-2000 (Contd.)

(Amount in Rupees crore )

Bids received Bids accepted Devol- Devol- Total Weighted Cut-off Implicit Amount

Date of Date of Notified Competitive Non-competitive Competitive Non-competitive vement vement Issue Average Price yield at Out-

Auction Issue Amount No. Amount No. Amount No. Amount No. Amount on PDs on R.B.I. Price cut-off standing

price as on

(per date of

cent)  Issue

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18

1998-99

03-Apr-98 04-Apr-98 100 3 110 0 0 3 100.00 0 0.00 0 0.00 100 99.72 99.72 7.3004 235

07-Apr-98 11-Apr-98 100 2 35 0 0 2 35.00 0 0.00 50 15.00 100 99.72 99.72 7.3004 200

17-Apr-98 18-Apr-98 100 2 31 0 0 2 31.00 0 0.00 50 19.00 100 99.72 99.72 7.3004 200

24-Apr-98 25-Apr-98 100 8 528 1 100 3 100.00 1 100.00 0 0.00 200 99.73 99.73 7.0390 200

08-May-98 09-May-98 100 3 150 2 400 2 100.00 2 400.00 0 0.00 500 99.76 99.76 6.2550 800

15-May-98 16-May-98 100 3 16 2 400 2 15.00 2 400.00 45 40.00 500 99.75 99.75 6.5163 1000

22-May-98 23-May-98 100 1 100 1 400 1 100.00 1 400.00 0 0.00 500 99.75 99.75 6.5163 1000

29-May-98 30-May-98 100 4 270 2 700 1 100.00 2 700.00 0 0.00 800 99.76 99.76 6.2550 1300

05-Jun-98 06-Jun-98 100 5 500 1 400 3 100.00 1 400.00 0 0.00 500 99.77 99.77 5.9938 1300

12-Jnue-98 13-Jun-98 100 3 300 2 600 2 100.00 2 600.00 0 0.00 700 99.77 99.77 5.9938 1200

19-Jun-98 20-Jun-98 100 3 200 0 0 3 100.00 0 0.00 0 0.00 100 99.75 99.75 5.4715 800

26-Jun-98 27-Jun-98 100 1 100 2 400 1 100.00 2 400.00 0 0.00 500 99.78 99.78 5.7326 600

03-Jul-98 04-Jul-98 100 3 110 0 0 3 100.00 0 0.00 0 0.00 100 99.77 99.77 5.9938 600

10-Jul-98 11-Jul-98 300 3 125 1 150 2 100.00 1 150.00 150 50.00 450 99.75 99.75 6.5163 550

17-Jul-98 18-Jul-98 300 8 875 0 0 3 300.00 0 0.00 0 0.00 300 99.76 99.76 6.2550 750

24-Jul-98 25-Jul-98 500 9 485 0 0 9 485.00 0 0.00 0 15.00 500 99.75 99.74 6.7776 800

31-Jul-98 01-Aug-98 500 16 1550 0 0 5 500.00 0 0.00 0 0.00 500 99.77 99.76 6.2550 1000

07-Aug-98 08-Aug-98 500 8 980 1 400 2 500.00 1 400.00 0 0.00 900 99.77 99.77 5.9938 1400

14-Aug-98 17-Aug-98 500 7 525 0 0 6 475.00 0 0.00 0 25.00 500 99.74 99.74 6.7776 1400

21-Aug-98 24-Aug-98 500 2 30 1 400 0 0.00 1 400.00 0 500.00 900 99.69 99.69 8.0851 1400

28-Aug-98 29-Aug-98 500 2 50 0 0 1 25.00 0 0.00 0 475.00 500 99.69 99.69 8.0851 1400

04-Sep-98 05-Sep-98 500 0 0 1 400 0 0.00 1 400.00 0 500.00 900 99.69 99.69 8.0851 1400

11-Sep-98 12-Sep-98 500 0 0 0 0 0 0.00 0 0.00 0 500.00 500 99.69 99.69 8.0851 1400

18-Sep-98 19-Sep-98 100 1 25 1 200 1 25.00 1 200.00 0 75.00 300 99.69 99.69 8.0851 800

25-Sep-98 26-Sep-98 100 3 65 0 0 1 25.00 0 0.00 25 50.00 100 99.69 99.69 8.0851 400

30-Sep-98 03-Oct-98 - - 190 - 300 - 100.00 - 300.00 0 0.00 400 99.66 99.66 8.8702 500

09-Oct-98 10-Oct-98 500 15 900 0 0 9 500.00 0 0.00 0 0.00 500 99.67 99.66 8.8702 900

16-Oct-98 17-Oct-98 500 7 388 0 0 1 13.00 0 0.00 237 250.00 500 99.66 99.66 8.8702 1000

23-Oct-98 24-Oct-98 100 7 395 0 0 4 100.00 0 0.00 0 0.00 100 99.66 99.66 8.8702 600

30-Oct-98 31-Oct-98 100 7 225 1 200 5 100.00 1 200.00 0 0.00 300 99.66 99.66 8.8702 400

06-Nov-98 07-Nov-98 100 8 570 0 0 4 100.00 0 0.00 0 0.00 100 99.67 99.67 8.6084 400

13-Nov-98 14-Nov-98 100 10 595 0 0 1 100.00 0 0.00 0 0.00 100 99.69 99.69 8.0851 200

20-Nov-98 21-Nov-98 100 6 170 0 0 2 100.00 0 0.00 0 0.00 100 99.67 99.67 8.6084 200

27-Nov-98 28-Nov-98 100 8 300 1 100 2 100.00 1 100.00 0 0.00 200 99.68 99.68 8.3467 300

04-Dec-98 05-Dec-98 100 9 265 1 200 5 100.00 1 200.00 0 0.00 300 99.68 99.68 8.3467 500

11-Dec-98 12-Dec-98 100 11 172 1 200 6 100.00 1 200.00 0 0.00 300 99.68 99.68 8.3467 600

18-Dec-98 19-Dec-98 100 10 71 1 200 9 61.45 1 200.00 0 38.55 300 99.67 99.67 8.6084 600

24-Dec-98 26-Dec-98 100 5 58 0 0 5 58.00 0 0.00 0 42.00 100 99.65 99.65 9.1320 400

01-Jan-99 02-Jan-99 100 4 143 0 0 4 100.00 0 0.00 0 0.00 100 99.65 99.65 9.1320 200

08-Jan-99 09-Jan-99 100 9 80 1 400 9 80.00 1 400.00 0 20.00 500 99.65 99.64 9.3938 600

15-Jan-99 16-Jan-99 100 1 11 0 0 1 11.00 0 0.00 0 89.00 100 99.64 99.64 9.3938 600

22-Jan-99 23-Jan-99 100 11 154 1 400 11 100.00 1 400.00 0 0.00 500 99.65 99.64 9.3938 600

29-Jan-99 30-Jan-99 100 10 275 0 0 6 100.00 0 0.00 0 0.00 100 99.65 99.65 9.1320 600

05-Feb-99 06-Feb-99 100 16 348 1 400 11 100.00 1 400.00 0 0.00 500 99.65 99.65 9.1320 600

12-Feb-99 13-Feb-99 100 12 272 0 0 11 100.00 0 0.00 0 0.00 100 99.65 99.64 9.3938 600

19-Feb-99 20-Feb-99 100 14 370 1 400 3 100.00 1 400.00 0 0.00 500 99.65 99.65 9.1320 600

26-Feb-99 27-Feb-99 100 10 252 0 0 10 100.00 0 0.00 0 0.00 100 99.65 99.64 9.3938 600

05-Mar-99 06-Mar-99 100 15 450 1 400 6 100.00 1 400.00 0 0.00 500 99.68 99.68 8.3467 600

12-Mar-99 13-Mar-99 100 12 376 1 200 1 100.00 1 200.00 0 0.00 300 99.70 99.70 7.8235 800

19-Mar-99 20-Mar-99 100 10 241 0 0 0 0.00 0 0.00 50 50.00 100 99.70 99.70 7.8235 400

26-Mar-99 27-Mar-99 100 6 62 0 0 0 0.00 0 0.00 50 50.00 100 99.70 99.70 7.8235 200
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TABLE 188 : AUCTIONS OF 14-DAY GOVERNMENT OF INDIA
TREASURY BILLS : 1999-2000 (Concld.)

(Amount in Rupees crore )

Bids received Bids accepted Devol- Devol- Total Weighted Cut-off Implicit Amount

Date of Date of Notified Competitive Non-competitive Competitive Non-competitive vement vement Issue Average Price yield at Out-

Auction Issue Amount No. Amount No. Amount No. Amount No. Amount on PDs on R.B.I. Price cut-off standing

price as on

(per date of

cent)  Issue

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18

1999-00

01-Apr-99 02-Apr-99 100.00 8 190.00 0 0.00 6 100.00 0 0.00 0.00 0.00 100.00 99.70 99.70 7.8235 200.00

09-Apr-99 10-Apr-99 100.00 14 417.00 0 0.00 5 100.00 0 0.00 0.00 0.00 100.00 99.73 99.72 7.3004 200.00

16-Apr-99 19-Apr-99 100.00 12 79.00 0 0.00 7 67.00 0 0.00 7.00 26.00 100.00 99.70 99.70 7.8235 200.00

23-Apr-99 24-Apr-99 100.00 11 152.00 0 0.00 4 77.00 0 0.00 21.00 2.00 100.00 99.70 99.70 7.8235 200.00

29-Apr-99 03-May-99 100.00 10 68.00 0 0.00 8 62.00 0 0.00 5.00 33.00 100.00 99.70 99.70 7.8235 200.00

07-May-99 08-May-99 100.00 6 54.00 0 0.00 2 16.00 0 0.00 34.00 50.00 100.00 99.70 99.70 7.8235 200.00

14-May-99 15-May-99 100.00 13 154.00 0 0.00 1 50.00 0 0.00 0.00 50.00 100.00 99.70 99.70 7.8235 200.00

21-May-99 22-May-99 100.00 11 157.50 0 0.00 5 98.00 0 0.00 0.00 2.00 100.00 99.70 99.69 8.0851 200.00

28-May-99 29-May-99 100.00 11 111.00 1 100.00 8 78.00 1 100.00 0.00 22.00 200.00 99.68 99.67 8.6084 300.00

04-June-99 05-June-99 100.00 21 359.50 1 50.00 10 100.00 1 50.00 0.00 0.00 150.00 99.69 99.68 8.3467 350.00

11-June-99 12-June-99 100.00 13 138.00 2 300.00 11 100.00 2 300.00 0.00 0.00 400.00 99.67 99.67 8.6084 550.00

18-June-99 19-June-99 100.00 16 281.00 1 700.00 12 100.00 1 700.00 0.00 0.00 800.00 99.68 99.67 8.6084 1200.00

25-June-99 26-June-99 100.00 16 232.50 1 200.00 9 100.00 1 200.00 0.00 0.00 300.00 99.68 99.67 8.6084 1100.00

02-July-99 03-July-99 100.00 17 329.50 1 200.00 14 100.00 1 200.00 0.00 0.00 300.00 99.68 99.67 8.6084 600.00

09-July-99 10-July-99 100.00 19 686.00 2 600.00 1 100.00 2 600.00 0.00 0.00 700.00 99.69 99.69 8.0851 1000.00

16-July-99 17-July-99 100.00 15 179.00 1 200.00 10 100.00 1 200.00 0.00 0.00 300.00 99.67 99.67 8.6084 1000.00

23-July-99 24-July-99 100.00 20 460.50 1 200.00 8 100.00 1 200.00 0.00 0.00 300.00 99.69 99.69 8.0851 600.00

30-July-99 31-July-99 100.00 15 233.00 1 200.00 9 100.00 1 200.00 0.00 0.00 300.00 99.70 99.69 8.0851 600.00

06-Aug-99 07-Aug-99 100.00 16 158.00 1 200.00 15 100.00 1 200.00 0.00 0.00 300.00 99.68 99.67 8.6084 600.00

13-Aug-99 14-Aug-99 100.00 13 130.00 1 200.00 1 25.00 1 200.00 0.00 75.00 300.00 99.67 99.67 8.6084 600.00

20-Aug-99 21-Aug-99 100.00 13 125.50 2 950.00 3 35.00 2 950.00 0.00 65.001050.00 99.66 99.66 8.8702 1350.00

27-Aug-99 28-Aug-99 100.00 13 286.50 1 200.00 1 100.00 1 200.00 0.00 0.00 300.00 99.69 99.69 8.0851 1350.00

03-Sep-99 04-Sep-99 100.00 13 120.00 3 1450.00 1 5.00 3 1450.00 0.00 95.001550.00 99.67 99.67 8.6084 1850.00

10-Sep-99 14-Sep-99 100.00 15 135.00 1 400.00 2 25.00 1 400.00 0.00 75.00 500.00 99.67 99.67 8.6084 2050.00

17-Sep-99 18-Sep-99 100.00 13 125.00 3 1100.60 3 26.50 3 1100.60 0.00 73.501200.60 99.67 99.67 8.6084 1700.60

24-Sep-99 25-Sep-99 100.00 13 115.50 1 400.00 5 63.50 1 400.00 0.00 36.50 500.00 99.68 99.67 8.6084 1700.60

01-Oct-99 04-Oct-99 100.00 15 304.50 1 1000.00 1 100.00 1 1000.00 0.00 0.001100.00 99.68 99.68 8.3467 1600.00

08-Oct-99 09-Oct-99 100.00 13 134.00 2 300.00 1 25.00 2 300.00 0.00 75.00 400.00 99.67 99.67 8.6084 1500.00

15-Oct-99 16-Oct-99 100.00 13 114.00 1 200.00 0 0.00 1 200.00 0.00 100.00 300.00 99.67 99.67 8.6084 700.00

22-Oct-99 23-Oct-99 100.00 14 200.50 1 600.00 2 100.00 1 600.00 0.00 0.00 700.00 99.70 99.69 8.0851 1000.00

29-Oct-99 30-Oct-99 100.00 14 230.50 1 200.00 1 100.00 1 200.00 0.00 0.00 300.00 99.72 99.72 7.3004 1000.00

05-Nov-99 06-Nov-99 100.00 13 141.50 2 201.00 11 100.00 2 201.00 0.00 0.00 301.00 99.70 99.69 8.0851 601.00

12-Nov-99 13-Nov-99 100.00 13 241.50 1 0.06 10 100.00 1 0.06 0.00 0.00 100.06 99.70 99.69 8.0851 401.06

19-Nov-99 20-Nov-99 100.00 14 243.00 0 0.00 1 100.00 0 0.00 0.00 0.00 100.00 99.71 99.71 7.5619 200.06

26-Nov-99 27-Nov-99 100.00 14 211.00 0 0.00 8 100.00 0 0.00 0.00 0.00 100.00 99.71 99.70 7.8235 200.00

03-Dec-99 04-Dec-99 100.00 18 203.00 3 251.10 7 100.00 3 251.10 0.00 0.00 351.10 99.72 99.71 7.5619 451.10

10-Dec-99 11-Dec-99 100.00 18 286.50 0 0.00 2 100.00 0 0.00 0.00 0.00 100.00 99.75 99.75 6.5163 451.10

21-Dec-99 22-Dec-99 100.00 15 115.50 1 100.00 13 94.50 1 100.00 0.00 5.50 200.00 99.69 99.68 8.3467 300.00

24-Dec-99 27-Dec-99 100.00 18 146.00 0 0.00 10 97.50 0 0.00 0.00 2.50 100.00 99.69 99.68 8.3467 300.00

30-Dec-99 04-Jan-2000 100.00 17 154.50 1 0.10 11 100.00 1 0.10 0.00 0.00 100.10 99.69 99.68 8.3467 200.10

07-Jan-2000 08-Jan-2000 100.00 16 124.50 3 150.15 13 100.00 3 150.15 0.00 0.00 250.15 99.68 99.67 8.6084 350.25

14-Jan-2000 15-Jan-2000 100.00 22 496.50 1 5.00 2 100.00 1 5.00 0.00 0.00 105.00 99.71 99.71 7.5619 355.15

21-Jan-2000 22-Jan-2000 100.00 20 171.00 1 100.00 11 100.00 1 100.00 0.00 0.00 200.00 99.69 99.69 8.0851 305.00

28-Jan-2000 29-Jan-2000 100.00 15 220.00 0 0.00 1 100.00 0 0.00 0.00 0.00 100.00 99.71 99.71 7.5619 300.00

04-Feb-2000 05-Feb-2000 100.00 17 131.50 1 100.00 14 100.00 1 100.00 0.00 0.00 200.00 99.71 99.69 8.0851 300.00

11-Feb-2000 12-Feb-2000 100.00 14 115.50 1 70.00 2 16.00 1 70.00 0.00 84.00 170.00 99.69 99.69 8.0851 370.00

18-Feb-2000 21-Feb-2000 100.00 14 115.50 2 100.25 6 63.00 2 100.25 0.00 37.00 200.25 99.66 99.66 8.8702 370.25

25-Feb-2000 26-Feb-2000 100.00 16 121.50 0 0.00 12 94.00 0 0.00 0.00 6.00 100.00 99.67 99.66 8.8702 300.25

03-Mar-2000 06-Mar-2000 100.00 14 115.50 1 100.00 2 26.00 1 100.00 0.00 74.00 200.00 99.66 99.66 8.8702 300.00

10-Mar-2000 11-Mar-2000 100.00 18 157.00 0 0.00 9 93.00 0 0.00 0.00 7.00 100.00 99.66 99.66 8.8702 300.00

16-Mar-2000 18-Mar-2000 100.00 19 147.00 0 0.00 7 51.00 0 0.00 0.00 49.00 100.00 99.66 99.66 8.8702 200.00

24-Mar-2000 25-Mar-2000 100.00 19 128.50 2 125.15 3 11.00 2 125.15 0.00 89.00 225.15 99.67 99.66 8.8702 325.15

31-Mar-2000 03-Apr-2000 100.00 18 168.50 0 0.00 6 66.00 0 0.00 0.00 34.00 100.00 99.66 99.66 8.8702 325.15

PDs : Primary Dealers.
Note : 14-day Government of India Treasury Bills were introduced on June 6, 1997.


