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. 
May 5, 2000














a.
Amount
200.86
346.29
95.50
307.02


b.
YTM







Min.
6.4830
6.9815
8.2274
8.7260



Max.
7.7771
8.2775
8.6264
9.3244









II.
May 12, 2000















a.
Amount
130.11
237.11
96.00
496.82


b.
YTM







Min.
6.8800
6.9804
8.0976
8.8757



Max.
7.4773
8.3770
8.7760
9.2786









III.
May 19, 2000















a.
Amount
73.95
121.85
15.50
279.14


b.
YTM







Min.
6.5302
7.4299
8.2274
8.8757



Max.
7.7792
8.5266
8.7261
9.2246









IV.
May 26, 2000















a.
Amount
182.26
86.32
72.50
802.28


b.
YTM







Min.
6.9304
7.9790
7.9779
8.9254



Max.
8.9765
9.4739
9.4738
9.6735

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.

