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
I. Jan.5, 2001
a  Amount - 71395 49150 98556 18545  536.60 3,775.56 1,063.00 2,231.90 6,132.52 80.11
b. YTM*
Min. - 9.6623 9.8193 9.9101 10.0267 10.0979 10.2076 10.5622 10.6211 10.7684 11.0283
Max. - 10.0205 10.2032 10.2446 10.3412 10.5212 10.8005 10.9613 11.0397 11.4683 11.2387
II. Jan. 12, 2001
a  Amount 70.05 459.14 525.90 822.25 145.50 496.50 3,655.55 798.11 2,074.06 5,451.78 74.28
b. YTM*
Min. 92230 9.7002 9.8005 9.8862 10.0297 10.0670 10.2016 10.5298 10.6194 10.7293 10.3168
Max. 95401 9.9575 10.0028 10.0661 10.1006 10.1835 11.0506 10.7571 10.8968 11.5016 11.2878
Il. Jan. 19, 2001
a  Amount - 253.87 451.51 976.50 235.32 751.96 4,085.49 1,278.30 4,710.11 6,441.02 78.66
b. YTM*
Min. - 9.7490 9.7799 9.8415 9.9759 10.0404 10.1481 10.4374 10.5307 10.5290 10.8281
Max. - 9.9575 9.9473 9.9924 10.9487 10.1557 10.6065 10.7063 10.8575 11.1555 11.4729
IV. Jan. 26, 2001
a  Amount - 285.15 731.83 1,380.83 260.23 653.76  4,107.55 1,262.00 2,463.17 6,477.91 96.55
b. YTM*
Min. - 95500 95244 96038  9.7496  9.8248 9.9667 10.3126 10.4197 10.4639 10.6934
Max. - 99271 98661 9.8961  9.9630 10.0599  10.4283 10.5769 12.0449 11.0599 11.0416
@ Asreported in Subsidiary General Ledger (SGL) Accounts at RBI, Mumbai which presently accounts for nearly 98 per cent of total

YTM

transactions in the country.

Yield to Maturity.

Minimum and Maximum Y TMs (% PA) indicative have been given excluding transactions of non-standard lot size (less than Rs. 5 crore).



