TREASURY OF THE REPUBLIC OF LATVIA

06.12.2017
COMPETITIVE MULTI - PRICE AUCTION RESULTS FOR DOMESTIC T-BILLS
. Max admissible Average
ADj(t:iig; MatISirtr; (tgays) (:_S{I/’\(l)gggg) p’:ft?l?s;rifs Stateo'l'f:?sury Bids Total Sold Amount Bid :Ztigover yield specified by | Annual Yield Currency
State Treasury (%) (%)
03.09.2014 364 41993 5 12 000 000 53 000 000 12 000 000 44 0,400 0,118 EUR
05.11.2014 364 42009 5 12 000 000 49 000 000 12 000 000 4,1 0,350 0,068 EUR
4.01.2015 175 41985 5 24 000 000 100 000 000 24000 000 4.2 0,100 0,041 EUR
5.04.2015 203 42009 5 6 000 000 98 900 000 6 000 000 6,2 0,050 -0,012 EUR
22.07.2015 364 42017 5 6 000 000 53 900 000 6 000 000 34 0,100 0,045 EUR
04.11.2015 259 42017 5 32 000 000 118 000 000 32 000 000 3,7 0,100 0,020 EUR
13.01.2016 189 42017 5 16 000 000 77 000 000 16 000 000 4,8 0,000 -0,055 EUR
09.03.2016 133 42017 5} 40 000 000 100500 000 40000 000 25 0,000 -0,121 EUR
FIXED RATE (UNCOMPETITIVE) AUCTION RESULTS FOR DOMESTIC T-BILLS
. State Institution Average
Ej(t:?ig: Matzfirlr; (tgays) (:_S;I/’\égggg) pgl:l?l?;;rifs State(;l’f:?sury Bids Total Sold Amount Bid :Ztigover Fund Investments | Annual Yield Currency
(Sold Amount) (%)
03.09.2014 364 41993 4 3000 000 6 020 000 3000 000 2,0 0,118 EUR
05.11.2014 364 42009 4 3000000 9010 000 3000 000 3.0 0,068 EUR
4.01.2015 175 41985 5 65 010 000 6 000 000 10,8 30 000 000 0,041 EUR
5.04.2015 203 42009 3 20001 000 4000 000 50 40 000 000 -0,012 EUR
22.07.2015 364 42017 5 36 060 000 4000 000 9,0 0,045 EUR
04.11.2015 259 42017 5 60501 000 8000 000 7.6 10000 000 0,020 EUR
13.01.2016 89 42017 4 42 400 000 4000 000 10,6 5 250 000 -0,055 EUR
09.03.2016 33 42017 3 15 001 000 10000000 15 20000 000 -0,121 EUR
AUCTION RESULTS FOR DOMESTIC 21 DAYS T-BILLS
. Max admissible Average State Institution
chl:iig; Matzfirtr; (tgays) (:_S\I/l\cl)ggg;) p’:LrjtriT::ti];;rifs Stateo'l'f;:?sury Bids Total Sold Amount Bid :Zti[c)over yield specified by | Annual Yield | Fund Investments | Currency
State Treasury (%) (%) (Sold Amount)
28.01.2016 21 13315 5 50 000 000 176 100 000 50 000 000 35 -0,055 -0,199 10 000 000 EUR
26.02.2016 21 13323 5 50 000 000 185 000 000 50 000 000 3.7 -0,100 -0,223 EUR
30.03.2016 21 13331 5 50 000 000 140 200 000 50 000 000 2,8 -0,200 -0,294 10 000 000 EUR
28.04.2016 21 13349 5 50000 000 230 000 000 50 000 000 4.6 -0,200 -0,302 10 000000 EUR
COMPETITIVE MULTI - PRICE AUCTION RESULTS FOR DOMESTIC BONDS
. Max admissible Average
Ej;fi;’: MaJreitT(tyoears) (I'_S\'/’\(')gggg) p’:‘r’l'lnctl’;;:’tfs Statec;;gfsury Bids Total | Sold Amount | 219 :Ztigo"er yield specified by | Annual Yield CO(UO/’;;’“ Currency
State Treasury (%) (%)
13.04.2016 3 60076 5 24 000 000 122 115 000 24000 000 51 0,200 0,079 0,000 EUR
25.05.2016 5 70141 5 16 000 000 67 275 000 16 000 000 4.2 0,500 0,395 0,375 EUR
08.06.2016 3 60076 5 24 000 000 125478 000 24000 000 52 0,150 0,042 0,000 EUR
03.08.2016 3 60076 5 24 000 000 93 576 000 5576 000 39 0,025 0,005 0,000 EUR
07.09.2016 5 70141 5 24 000 000 104 280 000 0180 000 4,3 0,130 0,089 0,375 EUR
4.09.2016 3 60076 5 16 000 000 122 850 000 6 000 000 7.7 -0,030 -0,040 0,000 EUR
2.10.2016 3 60076 5 24 000 000 98 500 000 24000 000 4,1 -0,055 -0,055 0,000 EUR
07.12.2016 3 60076 5 24 000 000 144 950 000 24000 000 6,0 0,000 -0,018 0,000 EUR
25.01.2017 3 60076 5 24 000 000 99 300 000 24000 000 4,1 0,000 -0,025 0,000 EUR
08.03.2017 5 7014 5 24 000 000 96 098 000 14178 000 4,0 0,280 0,240 0,375 EUR
31.05.2017 5 7014 5 24 000 000 27 295 000 24000 000 53 0,270 0,236 0,375 EUR
08.11.2017 5 7014 5 24 000 000 11 500 000 24 000 000 4,6 0,270 0,213 0,375 EUR
06.12.2017 5 7014 5 24 000 000 55 865 000 24 000 000 6.5 0,240 0,197 0,375 EUR
FIXED RATE (UNCOMPETITIVE) AUCTION RESULTS FOR DOMESTIC BONDS
. State Institution Average
Ej(t:figr: MauTrei':;n(;oears) (:_S\I/l\(l)gggg) p’:l:tr;?;;;fs Stateo'l'f;:?sury Bids Total Sold Amount Bid :Ztigover Fund Investments | Annual Yield Co(li/po;) n Currency
(Sold Amount) (%)
13.04.2016 3 60076 3 32 800 000 6000 000 55 0,079 0,000 EUR
25.05.2016 5 70141 5 40 675 000 4000 000 10,2 0,395 0,375 EUR
08.06.2016 3 60076 4 60 500 000 6000 000 10,1 0,042 0,000 EUR
03.08.2016 3 60076 5 73 150 000 14 424 000 51 0,005 0,000 EUR
07.09.2016 5 70141 4 6 600 000 6000 000 11 0,089 0,375 EUR
14.09.2016 3 60076 4 27 000 000 4000 000 6,8 6 325 000 -0,040 0,000 EUR
12.10.2016 3 60076 4 53 201 000 6000 000 89 -0,055 0,000 EUR
07.12.2016 3 60076 4 24 535 000 6000 000 41 -0,018 0,000 EUR
25.01.2017 3 60076 4 30 002 000 6000 000 5,0 -0,025 0,000 EUR
08.03.2017 5 70141 4 16 800 000 15 822 000 11 0,240 0,375 EUR
31.05.2017 5 70141 5 29 900 000 6000 000 5,0 0,236 0,375 EUR
08.11.2017 5 70141 5 6 000 000 52 100 000 6000 000 8,7 0,213 0,375 EUR
06.12.2017 5] 70141 5 6 000 000 56 065 000 6000 000 9.3 0,197 0,375 EUR
. . - . Government securities' weighted average yields Government securities' yield curve derived from
Government securities outstanding by original maturity (%) the results of the most recent auctions (%)
Type of _|Original term to Outstanding % of Total ] 105 ™~
T-bonds 3 years 457 715 000,00 39% ) °
T-bonds 5 vears 534 293 905,01 46% N ,7 0197
T-bonds 10 vears 151 616 951,49 13% NS Pid
T-bonds 11 years 24 44379939 2% 0,70 L AN 0,10 - et
Total:] 1168 069 655,89 100% AN 72
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*3m T-Bills benchmarks are tap issues of original 12m T-Bills in maturity brackets from 2 to 4.5 months
** 6m T-Bills benchmarks are tap issues of original 12m T-Bills in maturity brackets from 4.5 to 9 months




