No. 27 A : Secondary Market Outright Transactionsin 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
2001-02 2002-03 2003-0412004-052005-06 2006-07| 2007-10 2010-11 2011-12 Beyond Govt.
2012 Securitieg
1 2 3 4 5 6 7 8 9 10 11 12
[. November 2, 2001
a. Amount 450 247.00 74045 194.00 335.00 460.422,511.52] 970.74 3,815.43 19,958.93 184.78
b. YTM*
Min. — 6.8445 6.9351 7.1415 7.0888 7.2134 7.6556 8.0493 8.3164 8.7608 9.2874
Max. — 6.9297| 7.0658 7.2221 7.233q 7.4821 9.2831 9.3577] 9.0120 9.9427, 9.6094
[1. November 9, 2001
a. Amount — 296.7§ 958.10 20.38 34524 275.782,148.50 940.62 4,006.34 18,675.55 200.45
b. YTM*
Min. — 6.7977| 6.8887| 7.1477 7.0814 7.1949 7.6356 8.4169 8.2305 7.7924 8.8486
Max. — 7.0014 7.0143 7.2202 7.6964 7.3600 9.0951] 9.1906 8.9001 9.7078 9.4364
[11. November 16, 2001
a. Amount — 251.60 288.00 61.00 4000 87.80 977.15 609.47 2,237.58 10,256.99 76.11]
b. YTM*
Min. — 6.8176 6.9297| 7.0064 7.0735 7.2421 7.6714 7.74421 8.1141 85572 8.4234
Max. — 6.8521] 6.9663 7.2541 7.1442 7.3600 8.9948 9.1039 9.059 9.4371 9.3030
V. November 23, 2001
a. Amount 450 633.78 503.04 161.00 168.75 878.07/2,430.00 1,521.18 2,954.16 26,159.47| 161.4]
b. YTM*
Min. —| 6.6183 6.8116 7.0548 7.0118 6.7945 7.3676 7.7651] 7.9804 8.0787 7.8165
Max. — 7.3489 6.9407| 7.1397| 7.0917 7.2727) 8.6228 8.9903 9.1479 9.8087, 9.1530
V. November 30, 2001
a. Amount — 668.40 419.62 50.00 58.03 432.001,999.41]1,235.53 3,862.73 19,526.38 58.10

b. YTM*




Min. 6.6217] 6.7982 6.8923 6.9308 6.834 7.1641 7.1008 7.547 7.22720 7.790

Max. 6.9227 6.8903 6.9365 7.1164 7.1539 8.3496 84845 8.372 8.7864 9.336

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

YTM :Yieldto Maturity.

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



