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

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

Week ended Government of India dated Securities - Maturing in the year Securities
1999-2000 2000-01 2001-02 2002-03 2003-04 2004-05 2005-08 2008-09 2009-10 Beyond 2010

l. Feb. 4, 2000

a. Amount - 584.78 1,182.02 681.54 1,051.92 625.06 1,594.68 1,392.00 2,586.13 6,693.13 65.66

b. YTM

Min. - 7.4618 9.6896 9.8970 9.9999 10.1171 10.2016 10.4849 10.5827 10.7119 10.3732
Max. - 9.9620 10.1554 10.2322 10.4188 10.4479 10.8626 10.7787 10.9943 11.3012 11.8449

ll. Feb. 11,
2000

a. Amount - 649.95 1,184.80 603.53 910.07 789.72 835.47 1,637.00 2,615.20 6,350.92 102.29

b. YTM

Min. - 7.6531 9.4555 9.6456 9.7737 9.9631 10.1162 10.2728 10.3650 10.3263 10.0146
Max. - 9.6901 10.0531 9.9724 10.3426 10.2727 10.8593 10.5308 10.7027 11.0765 11.0291

lll. Feb. 18,
2000

a. Amount - 1,542.77 744.25 293.71 822.48 663.44 802.37 2,341.50 1,715.70 9,357.20 49.31

b. YTM

Min. - 6.5425 9.2320 9.3413 9.5865 9.5919 9.7508 9.9281 10.0139 10.1772 10.2312
Max. - 9.9349 9.6747 9.9099 10.2527 10.2277 10.7073 10.3917 10.5640 11.2495 10.7060

lV. Feb. 25,
2000

a. Amount - 236.67 677.75 291.60 254.07 353.11 832.35 3,509.38 634.75 2,075.19 92.65

b. YTM

Min. - 7.8348 8.0458 9.6342 9.7395 9.8539 10.0359 10.2405 10.2470 10.3254 10.4999
Max. - 9.7775 11.6573 9.8480 9.9864 9.9970 10.5343 10.4256 10.4719 11.2487 11.4215

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.


