
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.

2001-02 2002-03 2003-04 2004-05 2005-06 2006-07 2007-10 2010-11 2011-12 Beyond 2012 Securities
1 2 3 4 5 6 7 8 9 10 11 12
l. April 6, 2001

a. Amount 184.23 168.30 735.70 216.52 202.63 521.73 1,419.56 575.25 120.00 2,105.44 40.71

b. YTM*

Min. 8.9471 8.9041 9.0895 9.2887 9.2781 9.4692 9.7048 10.0455 10.3510 10.3966 10.4424

Max. 9.6531 9.2120 9.2147 9.5711 9.4242 10.0998 10.5256 10.5449 10.4992 10.9403 10.7001

Il. April 13, 2001

a. Amount 646.52 404.50 1,051.03 87.03 665.00 429.85 2,990.82 1,377.87 633.50 2,171.43 129.54

b. YTM*

Min. 8.9599 8.8839 8.9730 9.3069 9.2432 9.4276 9.6717 10.0191 10.1680 10.3101 10.4784

Max. 9.5131 9.0370 9.1624 9.3967 9.7364 9.5918 10.5393 10.5937 10.5517 10.9297 10.9017

III. April 20, 2001

a. Amount 427.38 505.17 896.70 110.60 402.50 505.00 5,417.30 564.14 2,358.31 3,691.39 212.64

b. YTM*

Min. 8.7967 8.7471 8.9569 9.2321 9.2184 9.4130 9.6248 10.0171 10.1055 10.2431 10.4537

Max. 9.4329 9.0489 9.1324 9.4072 9.3697 9.6322 10.5134 10.5584 10.4462 10.8748 10.7323

lV. April 27, 2001

a. Amount 484.07 818.79 885.77 220.40 541.64 758.20 3,526.28 629.31 1,612.97 11,728.72 93.44

b. YTM*

Min. 7.9324 8.8562 8.9133 9.1857 9.1908 9.2814 9.6142 10.0153 10.1344 10.2337 10.4454

Max. 9.0701 9.1381 9.0605 9.3229 9.3505 9.4807 10.4655 10.5409 10.3041 11.0031 10.7302

@ : 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).


