
`No. 27 A : Secondary Market Outright Transactions in
Government 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. Feb. 2, 2001

a. Amount 28.00 269.69 235.35 1,123.10 138.25 147.82 3,749.51 816.37 3,614.27 3,750.40 92.08

b. YTM *

Min. 10.0574 9.5214 9.5243 9.6556 9.7572 9.8294 10.0050 10.3191 10.3766 10.3596 10.6411

Max. 10.0574 9.9958 9.6328 9.7918 9.9229 9.9231 10.8217 10.6140 10.7484 11.0538 10.8910

Il. Feb. 9, 2001

a. Amount 28.00 549.83 575.08 1,600.00 341.71 855.62 5,120.03 1,481.01 5,244.81 5,896.14 63.59

b. YTM *

Min. 10.1490 9.2208 9.3470 9.4298 9.5913 9.6495 9.7491 10.1132 10.1445 10.2888 10.5784

Max. 10.1490 9.7227 9.5597 9.7251 9.8327 9.9614 10.4242 10.5092 10.6995 11.0049 11.0311

III. Feb. 16, 2001

a. Amount 1.25 139.96 717.75 1,400.39 195.30 499.42 3,751.86 935.21 4,101.63 5,939.78 49.15

b. YTM *

Min. - 9.1623 9.3054 9.4587 9.5701 9.6523 9.7724 10.1098 10.1477 10.2454 10.4055

Max. - 9.4510 9.6557 9.7278 10.0597 9.8917 10.3368 10.5165 10.6483 10.9219 10.8339

IV. Feb. 23, 2001

a. Amount - 219.39 224.55 1,541.73 185.54 914.42 4,416.37 826.00 3,071.80 3,241.76 34.45

b. YTM *

Min. - 8.9264 9.1430 9.2618 9.4597 9.4580 9.5797 10.0975 10.0807 10.2721 10.4011

Max. - 9.2222 9.5392 9.6841 9.7373 10.0030 10.2653 10.1844 10.5460 10.8503 10.7761

@ : 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.

YTM : Yield to Maturity.
* : Minimum and Maximum YTMs (% PA) indicative have been given excluding transactions of non-standard lot size (less than Rs. 5

crore).


