No. 26 B : Secondary Market Outright Transactions in Treasury Bills (Face Value) @





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

Week ended
Treasury Bills (14/91/182/364 day) Residual Maturity in Days




up to 14 days
15-91 days
92-182 days
183-364 days

1


2
3
4
5

I.
Apr. 7, 2000














a.
Amount
102.96
477.76
47.00
765.60


b.
YTM







Min.
5.3880
7.4797
8.3769
8.8457



Max.
8.9289
9.3804
9.4740
9.4241









II.
Apr. 14, 2000














a.
Amount
60.69
210.82
164.59
150.85


b.
YTM







Min.
5.9816
6.7815
7.9781
8.8757



Max.
7.6285
8.7260
8.9753
9.2746









III.
Apr. 21, 2000














a.
Amount
91.00
320.00
25.00
153.00


b.
YTM







Min.
5.9826
7.2805
8.4268
9.1249



Max.
7.2288
8.4267
8.9753
9.2745









IV. 
Apr. 28, 2000














a.
Amount
205.45
447.00
138.50
794.77


b.
YTM







Min.
2.9933
7.3301
8.2774
8.7261



Max.
8.2268
8.3969
8.8758
9.2746

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.

