No. 26 A : Secondary Market Outright Transactions in Government Dated Securities (Face Value) @










(Amt. in Rs. crore, YTM in per cent per annum)

Week ended
Government of India dated Securities - Maturing in the year
State Govt. Securities




1999-2000
2000-01
2001-02
2002-03
2003-04
2004-05
2005-08
2008-09
2009-10
Beyond 2010

















I.
Jan. 7, 2000




























a.
Amount
57.00
212.43
165.00
260.00
322.52
552.77
760.64
120.20
1,751.10
2,797.03
38.53

















b.
YTM





























Min.
8.6097
9.0985
10.1092
10.2841
10.3885
10.5713
10.6731
11.0501
11.0977
11.0493
11.1064


















Max.
9.0178
10.3241
10.3359
10.4434
10.9425
10.9624
11.1933
11.2407
11.3396
11.6855
11.6414































II.
Jan. 14, 2000




























a.
Amount
80.00
435.65
385.00
241.55
425.00
322.65
838.40
205.20
1,002.10
4,349.63
7.40

















b.
YTM





























Min.
8.6572
9.2128
10.2690
10.3395
10.4845
10.3104
10.6931
10.9218
11.0935
10.9640
10.3016


















Max.
9.6045
10.3864
10.4823
10.4633
10.7140
10.7379
11.0510
11.1471
11.3315
11.8895
11.5176































III.
Jan. 21, 2000




























a.
Amount
137.00
564.25
619.80
742.90
957.00
665.30
1,490.98
663.00
2,589.61
7,558.19
72.85

















b.
YTM





























Min.
8.2165
8.3339
9.8920
10.1590
10.2687
10.1155
10.4677
10.7106
10.8080
10.8604
8.4083


















Max.
9.7556
10.1769
10.2848
10.8500
10.6748
10.6665
11.0556
11.1187
11.3069
11.7167
11.4785































IV.
Jan. 28, 2000




























a.
Amount
109.00
396.61
483.50
470.07
452.11
524.00
858.30
795.65
933.30
2,483.70
40.65

















b.
YTM





























Min.
9.5140
7.9679
10.0379
10.1466
10.2715
10.3714
10.4471
10.6514
10.7996
10.8124
10.9599


















Max.
10.1200
10.2870
10.1487
10.2494
10.5204
10.4873
11.7593
10.8750
10.9969
11.7407
12.7226

YTM
:
Yield to Maturity.

@
:
As reported in Subsidiary General Ledger (SGL) Accounts at RBI, Mumbai which presently accounts for nearly 98 per cent of total transactions in the country.

