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No. 26 A: Secondary Market Outright Transactions in Government Dated Securities (Face Value)

(Amount in ` crore)

Week ended Government of India Dated Securities — Maturing in the year State Govt.

2011-12 2012-13 2013-14 2014-15 2015-16 2016-17 2017-20 2020-21 2021-22 Beyond 2022 Securities

1 2 3 4 5 6 7 8 9 10 11

I June 3, 2011

a. Amount 895.00 120.06 – 0.50 970.01 1,116.71 7,077.62 85.00 32,276.66 14,536.56 704.22

b. YTM *

Min. 7.3989 8.0845 – – 8.3886 8.2559 7.7404 8.5667 8.2482 8.3847 8.6113

Max. 8.5377 8.2385 – – 8.4960 8.5257 8.5806 8.6059 8.4768 8.7074 8.9106

II June 10, 2011

a. Amount 532.67 120.00 25.00 100.00 483.80 1,237.67 4,479.75 – 28,041.04 28,639.42 872.40

b. YTM *

Min. 7.5301 8.1557 8.2072 8.2800 8.3165 8.3131 7.7245 – 8.2333 8.3282 8.3611

Max. 8.3648 8.1577 8.2072 8.2800 8.4064 8.4184 8.5900 – 8.4026 8.6011 8.6392

III June 17, 2011

a. Amount 395.00 240.00 70.00 – 235.18 1,287.20 6,233.88 15.00 37,833.01 23,287.14 510.03

b. YTM *

Min. 7.9514 8.0013 8.1470 – 8.2448 8.2779 7.8319 8.3291 8.2113 8.3098 8.5639

Max. 8.4438 8.2022 8.1928 – 8.3992 8.4324 8.6109 8.3307 8.4327 8.6411 8.6250

IV June 24, 2011

a. Amount 55.00 1,320.00 285.03 0.20 410.12 382.07 3,549.90 190.00 42,061.46 15,794.75 1,026.03

b. YTM *

Min. 7.7984 7.9348 8.1073 8.3596 7.9378 8.2306 8.2356 8.7922 8.1743 8.2800 8.5039

Max. 8.6046 8.1723 8.2000 8.3596 8.2963 8.3752 8.8942 8.8617 8.3001 8.6184 8.6330

* Minimum and maximum YTMs (% PA) indicative have been given excluding transactions of non-standard lot size (less than `5 Crore).

Government Securities Market




