No. 31 : Redemption Yield on Government of India Securities Based on
SGL Transactions*

(Per cent per annum)

Sr. Nomenclature 1996-97 1997-98 1998-99 1998-99 1999-2000

No. of theloan Dec. Jan. Oct. Nov. Dec. Jan.
1 2 3 4 5 6 7 8 9 10 11
A) Terminable under

S5years

1 05.50% 2000 14.23 5.85 785 549 549 1856 1549 1756 21.66
2 06.50% 2000 14.67 8.54 942 1088 10.74 1412 1511 1651 1827
3  10.75% 2000 13.75 10.82 10.05 10.02 10.02 10.06 9.98 10.23 9.75
4  11.40% 2000 - - 1127 1133 11.29 1054 1032 10.11 10.00
5 11.64% 2000 (INST) 13.60 1082 1105 11.36 11.34 1046 1024 9.95 9.70
6 12.14% 2000 - 1069 11.07 1133 11.72 10.83 10.34 9.99 9.80
7 12.60% 2000 - 1053 1111 1114 1130 975 1012 9.63 8.24
8 13.25% 2000 1339 1076 11.32 11.73 11.78 10.95 1090 1069 10.72
9 13.25%2000(C) 1345 1201 1136 1117 1117 847 1017 9.78 9.30
10 13.85% 2000 1341 10.84 1128 1169 11.76 1047 1042 997 10.04
11 05.75% 2001 12.59 5.75 884 1059 1058 1342 1111 1055 10.74
12 06.50% 2001 1366 11.80 10.21 1099 10.86 11.90 1216 1247 12.80
13 07.50% 2001 1553 1551 1121 1111 1098 1275 1299 1328 13.60
14 10.75% 2001 1322 1219 1077 1071 10.71 9.9 9.13 9.05 8.98
15 10.85% 2001 - 1084 11.32 1143 1142 1102 1043 1028 10.20
16 11.00% 2001 - 9.68 979 953 953 1090 1089 1088 10.87
17 11.47% 2001 - - 1140 1145 1145 1072 1051 1040 10.38
18 11.55% 2001 - - 1147 1151 1148 10.66 10.44 10.27 10.17
19 11.75% 2001 1350 1126 11.38 1153 1152 10.63 1045 1028 10.17
20 12.08% 2001 1435 1142 1152 1154 1150 11.79 1038 9.99 9.89
21 12.08% 2001 (1) 1445 16.80 1586 1740 1157 10.67 1061 1055 10.47
22 12.70% 2001 - 983 1112 1162 11.69 1068 1057 1044 10.29
23 13.31% 2001 1365 1256 1164 1165 1168 10.64 1056 1044 10.32
24 13.55% 2001 1329 1136 11.79 11.72 1163 13.06 1066 1047 10.31
25 13.75% 2001 13.32 1121 1152 1172 1188 10.86 1058 10.29 10.08
26 13.85% 2001 13.32 1122 1167 1162 1161 10.77 1050 1044 10.21
27 05.75% 2002 5.75 7.01 998 1164 1164 1271 1244 1262 1284
28 06.00% 2002 - 6.76 559 469 451 461 421 318 5.26
29 06.50% 2002 6.50 742 1052 1192 1192 7.48 6.50 6.50 7.40
30 11.00% 2002 1374 11.38 1150 1160 1155 10.68 1058 1051 10.35
31 11.15% 2002 - 1104 1149 1162 1158 1073 10.57 10.38 10.28
32 11.55% 2002 1364 1140 1152 1167 1167 10.84 1064 1043 10.29
33 11.68% 2002 - - 1162 1166 1163 1070 1056 10.38 10.29
34 12.69% 2002 - 1114 1156 1178 11.73 10.89 10.68 1045 10.31
35 12.75% 2002 1392 1200 1151 1173 1176 10.62 1058 1059 10.50
36 13.40% 2002 1387 1147 10.74 10.73 10.73 10.70 10.63 1056 10.47
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13.80% 2002
13.82% 2002
05.75% 2003
06.50% 2003
11.00% 2003
11.10% 2003
11.75% 2003
11.78% 2003
11.83% 2003
12.50% 2004

Between 5 and

10 years
06.50% 2004

09.50% 2004
11.30% 2004
11.50% 2004
11.57% 2004
11.75% 2004
11.95% 2004
11.98% 2004
12.35% 2004
12.59% 2004
06.50% 2005
08.25% 2005
10.50% 2005
11.19% 2005
11.25% 2005
13.75% 2005
14.00% 2005

14.00% 2005(INST)

06.75% 2006
11.25% 2006
11.50% 2006
11.68% 2006
11.75% 2006
13.85% 2006

13.85% 2006(INST)

14.00% 2006
06.75% 2007
11.50% 2007
11.90% 2007
12.50% 2007
13.05% 2007
13.65% 2007
09.50% 2008

11.57
12.01

8.12

8.59
11.06
10.92
11.72
11.85
11.33
11.85

8.62
11.56
11.93
11.21
11.82
11.83
11.92
11.93
11.39
11.84

9.76
12.48
1211
11.87
11.84
12.59
11.96
12.02

7.43
10.50
11.93

12.03
12.13
12.09
11.97

9.45
12.05
13.43
12.13
12.10
12.17
12.09

11.82
13.80
11.95
12.07
11.06
11.71
11.78
11.76
11.03
11.96

12.04
11.53
11.93
11.93
11.82
11.93
11.95
11.95
11.36
12.00
12.32
12.48
12.17
11.97
12.00
12.16
1211
1211

6.75
10.50
12.10

12.10
12.34
12.35
12.24

6.75
12.12
12.16
12.20
12.18
12.25
12.20

11.84
12.21
11.95
12.08
11.06
11.71
11.75
11.75
11.03
11.95

12.04
11.53
11.93
11.85
11.82
11.93
11.91
11.93
11.36
11.97
12.32
12.48
12.03
12.00
12.06
12.16
12.33
12.60

6.75
10.50
12.10

12.08
12.34
12.35
12.25

6.75
12.10
12.16
12.19
12.23
12.25
12.18

10.55
10.90
12.91

7.44
11.08
10.81
10.83
10.83
10.83
10.94

7.37
11.78
12.04
10.94
11.22
10.94
10.95
10.96
11.66
10.91

7.34
11.09
11.06
11.06
11.07
11.18
11.21
11.02
12.83
10.41
11.12
11.17
11.20
11.85
11.89
11.85

6.75
11.32
11.33
11.36
11.35
12.03
11.44

10.47
10.62
12.86
12.10
11.09
10.68
10.81
10.78
10.72
10.85

6.50
11.82
12.05
10.86
11.16
10.87
10.86
10.85
11.66
10.90

6.50
11.05
11.02
10.95
10.96
11.15
11.92
11.00
12.76
10.40
11.15
11.05
11.07
11.61
11.87
1111

6.75
11.22
11.21
11.34
11.33
12.02
11.45

10.45
10.57
11.43
12.64
11.08
10.47
10.61
10.42
10.54
10.71

6.50
11.86
12.05
10.71
10.80
10.69
10.72
10.71
11.64
10.73

6.50
10.72
10.71
10.82
10.86
10.99
11.10
10.92
12.40
10.40
10.99
10.94
10.96
11.60
11.85
11.03

6.75
11.07
11.06
11.32
11.15
11.75
11.18

10.69
10.57
10.58
12.78
11.08
10.36
10.54
10.38
10.38
10.53

8.55
11.89
12.06
10.53
11.20
10.57
10.62
10.53
11.10
10.58

6.50
10.72
10.59
10.64
10.64
10.73
10.97
10.93
12.45
10.39
10.80
10.74
10.74
11.58
11.84
11.01

6.75
10.84
10.83
11.15
11.03
11.21
10.88



80 10.80% 2008
81 11.50%2008
82 12.00% 2008
83 12.10% 2008
84 12.15% 2008
85 12.22% 2008
86 12.25% 2008

C) Between 10 and

15 vears
87 07.00% 2009

88 11.50% 2009
89 11.99% 2009
90 07.50% 2010
91 08.75% 2010
92 11.50% 2010
93 12.25% 2010
94 12.29% 2010
95 08.00% 2011
96 11.50% 2011
97 12.00% 2011
98 12.32% 2011
99 10.25% 2012
100 09.00% 2013
101 12.40% 2013

D) Over 15vyears
102 10.00% 2014

103 10.50% 2014
104 11.83% 2014
105 11.50% 2015
106 12.30% 2016
107 12.60% 2018

7.79
13.22

12.93
11.62
13.28

11.15
13.65
13.76

15.68
11.50

10.00
12.17

12.41

7.00
12.19

8.88
12.18
11.98

8.78
12.55
1251

10.55
9.81

10.18
10.66

11.74

11.82
12.03
10.76
13.12
12.10
12.19
12.20

7.61
12.10

11.16
11.20
12.04
12.26
12.15

8.00
12.16
12.23

11.93

8.95
12.30

11.29
10.53
11.75

12.54

12.09
1211
12.09
12.07
12.19
12.25
12.22

7.00
12.22

9.86
11.20
12.16
12.74

8.00
12.24
12.27

12.13
9.00
12.30

11.41
10.50

11.50

12.09
1211
12.12
12.07
12.19
12.24
12.22

7.00
12.19

12.30
11.20
12.16
12.20

8.00
12.24
12.24
12.13

9.00
12.30

12.99
10.50
11.50

12.52

11.47
11.41
11.44
11.45
12.20
11.43
11.53

11.04
11.52
11.55
11.44
12.42
11.60
12.19
11.63
12.32
11.69
11.74
11.74
11.89
12.42
11.87

9.79
11.93

11.90
11.93
12.01

11.41
11.33
11.34
11.42
12.20
11.43
11.40

11.66
11.44
11.44
11.75
12.44
11.54
12.19
11.51
12.23
11.57
11.67
11.64
12.91
12.36
11.75

9.79
11.93
11.73
11.73
11.84
11.92

11.42
11.19
11.19
11.26
12.20
11.41
11.18

11.54
11.34
11.31
12.03
11.25
11.36
12.20
11.37
11.83
11.34
11.49
11.45
11.44
12.04
11.55

9.79
11.93
11.53
11.51
11.66
11.72

11.03
10.94
10.95
11.01
12.20
11.38
10.96

11.05
11.04
11.04
11.41
11.25
11.06
12.09
11.15
11.21
11.27
11.27
11.23
11.01
12.04
11.32

9.79
11.94
11.33
11.31
11.43
11.48

* : Yield is based on average prices for the month and the year as the case may be.
- : indicates that the relevant securities were not traded.



