No. 27 A :

Secondary Market Outright Transactionsin Gover nment
Dated Securities (Face Value) @

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

Week ended Government of India dated Securities— Maturing in the year State Govt.
2000-01 2001-02 2002-03 2003-04 2004-05 2005-06 2006-09 2009-10 2010-11 Beyond 2011 Securities

1 2 3 4 5 6 7 8 9 10 11 12

|. Dec. 01, 2000

a Amount 9.56 291.40 410.05 626.00 170.05 196.34 1,836.50 360.02 215.27 2,315.47 45.84

b. YTM *

Min. 9.0355 10.1397 10.2225 10.3280 10.4695 10.5851 10.7617 11.2146 11.3236 11.4643 11.5695

Max. 9.0355 10.2855 10.3925 10.4977 10.6014 10.7643 11.2516 11.2755 11.4684 11.6154 11.5900

1. Dec. 8, 2000

a Amount - 191.87 456.07 852.28 293.48 446.41 6,016.42 1,030.02 1,033.62 3,180.97 170.93

b. YTM *

Min. - 9.9656 10.0782 10.1879 10.2972 10.4341 10.5792 10.9903 11.1315 11.2487 11.4068

Max. - 10.1752 10.3553 10.4285 10.5553 10.6344 11.2117 11.3556 11.4352 11.6600 11.6037

IIl. Dec. 15, 2000

a Amount 50.00 354.95 309.85 535.65 126.00 210.68 2,34546 576.94 2,450.20 3,725.64 89.61

b. YTM *

Min. 97059 9.8878 10.0928 10.1879 10.3564 10.4149 10.5756 10.9859 11.0043 111332 11.3029

Max. 10.0735 10.3115 10.2412 10.3272 10.4530 10.5022 11.0017 11.0586 11.2729 11.6205 11.6556

IV. Dec. 22, 2000

a Amount - 293.95 549.83 775.59 195.15 277.68 2,413.54 91450 2,587.74 4,620.39 83.24

b. YTM *

Min. - 99438 10.0744 10.1368 10.2638 10.3659 10.4705 10.8229 10.9035 109793  11.1277

Max. - 10.0789 10.2450 10.3014 10.4622 10.4881 10.8792 11.1195 11.2081 11.5267 11.4622

V. Dec. 29, 2000

a Amount - 81.21 331.17 347.45 32.53 128.22 743.96 525.00 834.21 2,641.86 21.83

b. YTM *

Min. - 9.9756 10.1148 10.2005 10.2961 10.3849 10.5007 10.8114 10.9037 11.0011 11.3216

Max. - 101144 10.1639 10.2880 10.3884 10.4491 10.8649 11.0430 11.0382 115084  11.3216

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

YTM: Yield to Maturity.

* Minimum and Maximum Y TM (% PA) indicatives have been given excluding transactions of non-standard ot size (less than Rs. 5 crore).



