TABLE 217 : AUCTIONS OF 364-DAY GOVERNMENT OF
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INDIA TREASURY BILLS
(Rupees crore)
Date of Date of  Notified Bids received Bids accepted Devolvementon  Cut-off Implicit Amount of
auction issue  amount - price yield at outstanding
Number Total face  Number Total face  Primary RBI (Rs.) cut-off bills after
value value dealers price conversion
(per cent) as on the
date of issue
1 2 3 4 5 6 7 8 9 10 11 12
2007-08
11-Apr-07 13-Apr-07 2000 112 8140.00 10 2130.00 0 0 92.87 7.6985 54943.00
25-Apr-07 27-Apr-07 2000 82 4925.00 45 2300.00 0 0 92.83 7.7450 55943.00
09-May-07  11-May-07 2000 64 5100.00 24 2000.00 0 0 92.81 7.7683 56943.00
23-May-07  25-May-07 2000 61 4211.00 44 2000.00 0 0 92.78 7.8032 56293.00
06-Jun-07 08-Jun-07 3000 120 11054.94 28 3118.54 0 0 92.88 7.6869 55744.00
20-Jun-07  22-Jun-07 3000 131 13405.96 47 3495.96 0 0 92.91 7.6520 56325.00
04-Jul-07 06-Jul-07 1000 93 6255.00 20 1000.00 0 0 93.33 7.1663 55325.00
18-Jul-07 20-Jul-07 2000 96 7998.92 25 2583.43 0 0 93.84 6.5824 55627.00
01-Aug-07  03-Aug-07 2000 84 4675.00 43 2000.00 0 0 93.26 7.2470 55627.00
14-Aug-07  17-Aug-07 2000 104 4685.00 33 2000.00 0 0 93.05 7.4896 55619.00
29-Aug-07  31-Aug-07 2000 115 5448.27 39 2033.27 0 0 93.02 7.5244 55643.00
12-Sep-07  14-Sep-07 3000 133 11145.00 30 3000.00 0 0 93.07 7.4665 56543.00
26-Sep-07  28-Sep-07 3000 97 6221.00 66 3375.00 0 0 93.04 7.5012 57318.00
10-Oct-07 12-Oct-07 3000 154 11232.50 31 3000.00 0 0 93.15 7.3739 58301.00
24-Oct-07 26-Oct-07 3000 125 8165.00 36 3024.00 0 0 93.16 7.3624 60040.00
07-Nov-07  08-Nov-07 3000 92 4425.00 64 3000.00 0 0 92.82 7.7567 61040.00
21-Nov-07  23-Nov-07 2000 90 4550.00 17 1000.00 0 0 92.83 7.7450 60040.00
05-Dec-07  07-Dec-07 2000 97 5711.70 50 2000.00 0 0 92.86 7.7101 60040.00
19-Dec-07  20-Dec-07 1000 79 4735.00 18 1250.00 0 0 92.90 7.6636 59040.00
02-Jan-08 04-Jan-08 1000 98 6415.00 8 1000.00 0 0 93.14 7.3855 58034.00
16-Jan-08 18-Jan-08 3000 118 7015.75 59 3118.75 0 0 93.14 7.3855 59596.00
30-Jan-08  01-Feb-08 2000 75 3185.00 42 2000.00 0 0 93.05 7.4896 60346.00
13-Feb-08  15-Feb-08 3000 114 9652.70 46 3503.70 0 0 93.06 7.4780 61754.00
27-Feb-08  29-Feb-08 1000 71 3690.00 14 1000.00 0 0 93.00 7.5476 60754.00
12-Mar-08  14-Mar-08 1000 85 6089.47 5 1272.65 0 0 93.09 7.4433 59755.00
26-Mar-08  28-Mar-08 1000 79 5573.36 5 1000.00 0 0 93.17 7.3508 57205.00
2008-09
09-Apr-08 11-Apr-08 2000 95 4697.50 44 2000.00 0 0 93.15 7.3739 57075.00
23-Apr-08 25-Apr-08 2000 102 4735.00 55 2000.00 0 0 92.88 7.6869 56775.00
07-May-08 09-May-08 3500 166 10290.50 68 4150.00 0 0 93.00 7.5476 58925.00
21-May-08 23-May-08 1000 109 5600.00 42 2500.00 0 0 92.90 7.6636 59425.00
04-Jun-08 06-Jun-08 1000 79 5095.00 5 2400.00 0 0 92.95 7.6056 58707.00
18-Jun-08  20-Jun-08 1000 68 1900.70 54 1000.00 0 0 92.40 8.2477 56211.00
02-Jul-08 04-Jul-08 1000 107 3394.30 14 1008.75 0 0 91.62 9.1716 56220.00
16-Jul-08 18-Jul-08 2000 110 4953.50 49 2250.00 0 0 91.39 9.4470 55886.00
30-Jul-08 01-Aug-08 2000 154 9697.55 26 2036.55 0 0 91.30 9.5552 55923.00
13-Aug-08  14-Aug-08 2500 138 8411.50 53 2500.00 0 0 91.52 9.2912 56423.00
27-Aug-08  29-Aug-08 2000 140 10255.65 24 2026.65 0 0 91.61 9.1835 56416.00
10-Sep-08  12-Sep-08 4000 194 15037.00 46 4000.00 0 0 91.88 8.8619 57416.00
24-Sep-08  26-Sep-08 1000 87 3383.98 36 1000.00 0 0 91.93 8.8025 54041.00
08-Oct-08 10-Oct-08 2000 131 7344.00 38 2000.00 0 0 92.23 8.4477 54041.00
22-Oct-08 24-Oct-08 2000 153 8684.50 14 2032.00 0 0 93.13 7.3971 53049.00
05-Nov-08  07-Nov-08 2000 85 5310.00 16 2000.00 0 0 93.15 7.3739 52049.00
19-Nov-08  21-Nov-08 2000 136 8735.00 22 2000.00 0 0 93.40 7.0858 53049.00
03-Dec-08  05-Dec-08 1000 118 6471.00 4 1000.00 0 0 94.09 6.2985 52049.00
17-Dec-08  19-Dec-08 1000 83 3237.00 33 1250.00 0 0 94.93 5.3554 52049.00
31-Dec-08  02-Jan-09 1000 74 7301.00 6 1000.00 0 0 95.45 4.7800 52049.00
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TABLE 217 : AUCTIONS OF 364-DAY GOVERNMENT OF
INDIA TREASURY BILLS (Concld.)

(Rupees crore)

Date of Date of  Notified Bids received Bids accepted Devolvement on  Cut-off Implicit Amount of
auction lssue  amount Number  Total face Number Total face Primary RBI Zg;:e) yieltf at outs_tanding
value value dealers cut .Oﬁ bills after
price conversion
(per cent) as on the
date of issue
1 2 3 4 5 6 7 8 9 10 11 12
2008-09
14-Jan-09 16-Jan-09 1000 69 4235 19 1000.00 0 0 95.70 4.5056 49930.00
28-Jan-09 30-Jan-09 1000 69 2864 30 1013.50 0 0 95.62 4.5932 48943.80
11-Feb-09  13-Feb-09 3000 116 9810 22 3000.00 0 0 95.63 4.5822 48440.00
25-Feb-09  27-Feb-09 3000 70 6024 34 3108.50 0 0 95.57 4.6481 50549.00
12-Mar-09  13-Mar-09 3000 58 4235 50 3250.00 0 0 95.26 4.9895 52526.00
25-Mar-09  26-Mar-09 3000 88 4669 78 3023.85 0 0 94.80 5.5003 54550.00
2009-10
08-Apr-09 09-Apr-09 1000 76 5875 4 1000.00 0 0 95.80 4.3962 53550.00
22-Apr-09 24-Apr-09 1000 60 4266 7 1000.00 0 0 96.39 3.7555 52550.00
06-May-09  08-May-09 1000 58 4330 12 1000.00 0 0 96.63 3.4971 49400.00
20-May-09  22-May-09 1000 37 1955 28 1000.00 0 0 96.46 3.6800 47900.00
03-Jun-09 05-Jun-09 1000 39 2161 27 1000.00 0 0 96.16 4.0043 46500.00
17-Jun-09 19-Jun-09 1000 59 3565 18 1000.00 0 0 96.17 3.9935 46500.00
01-Jul-09 03-Jul-09 1000 56 3650 8 1000.00 0 0 96.34 3.8095 46491.00
15-Jul-09 17-Jul-09 1000 81 5224 18 1259.42 0 0 96.45 3.6908 45500.00
29-Jul-09 31-Jul-09 1000 46 3070 24 1000.00 0 0 96.35 3.7987 44464.00
12-Aug-09  14-Aug-09 1000 74 4242 34 1042.37 0 0 96.01 4.1672 43006.00
26-Aug-09  28-Aug-09 1000 51 3315 23 1000.00 0 0 95.85 4.3416 41980.00
09-Sep-09  11-Sep-09 4000 128 12380 39 4000.00 0 0 95.61 4.6042 41980.00
23-Sep-09  25-Sep-09 1000 55 5033 3 1033.30 0 0 95.86 4.3307 42013.00
07-Oct-09 09-Oct-09 2000 76 6040 27 2000.00 0 0 95.62 4.5932 42013.00
21-Oct-09 23-Oct-09 2000 100 5402 34 2000.00 0 0 95.67 4.5384 41981.00
04-Nov-09  06-Nov-09 2000 96 4924 41 2033.80 0 0 95.68 4.5275 42015.00
18-Nov-09  20-Nov-09 2000 110 8555 3 2000.00 0 0 95.75 4.4508 42015.00
02-Dec-09  04-Dec-09 1000 71 4575 12 1000.00 0 0 95.71 4.4946 42015.00
16-Dec-09  18-Dec-09 1000 79 4890 8 1000.00 0 0 95.54 4.6810 41765.00
30-Dec-09  01-Jan-10 1000 56 2827 19 1000.00 0 0 95.50 4.7250 41765.00
13-Jan-10 15-Jan-10 1000 69 4503 8 1000.00 0 0 95.55 4.6700 41765.00
27-Jan-10 29-Jan-10 1000 72 4725 8 1000.00 0 0 95.55 4.6700 41751.00
10-Feb-10  11-Feb-10 3000 96 8436 40 3014.40 0 0 95.36 4.8791 41766.00
24-Feb-10  26-Feb-10 3000 82 6540 45 3000.00 0 0 95.24 5.0116 41657.00
10-Mar-10  12-Mar-10 3000 101 9249 36 3113.85 0 0 95.14 5.1223 41521.00
23-Mar-10  26-Mar-10 3000 101 11726 27 3000.00 0 0 95.12 5.1445 41497.00
2010-11
07-Apr-10 09-Apr-10 2000 67 5435 34 2025.20 0 0 95.20 5.0559 42522.00
21-Apr-10 23-Apr-10 2000 88 8060 17 2000.00 0 0 95.17 5.0891 43522.00
05-May-10  07-May-10 2000 122 11140 8 2000.00 0 0 95.33 4.9122 44522.00
19-May-10  21-May-10 2000 55 5250 12 2000.00 0 0 95.31 4.9343 45522.00
02-Jun-10 04-Jun-10 1000 48 4725 13 1000.00 0 0 95.05 5.2221 45522.00
16-Jun-10 18-Jun-10 1000 50 2087 36 1157.00 0 0 94.71 5.6008 45679.00
30-Jun-10 02-Jul-10 1000 41 2259 23 1194.00 0 0 94.67 5.6456 45873.00
14-Jul-10 16-Jul-10 1000 61 5460 14 1000.00 0 0 94.63 5.6903 45614.00
28-Jul-10 30-Jul-10 1000 43 3050 26 1000.00 0 0 94.09 6.2985 45614.00

Note : The notified amount includes issuances under Market Stabilisation Scheme (MSS).





