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No. 26 B: Secondary Market Outright Transactions in Treasury Bills

(Amount in ` crore, YTM in per cent per annum)

Week ended Treasury Bills Residual Maturity in Days

up to 14 days 15 - 91 days 92 - 182 days 183 - 364 days

1 2 3 4 5

I December 3, 2010

a. Amount - 2,324.62 215.00 735.38

b. YTM *

Min. - 6.3500 7.1200 7.1500

Max. - 6.9998 7.2100 7.2500

II December 10, 2010

a. Amount 16.00 1,701.93 420.06 615.00

b. YTM *

Min. 6.5013 6.5305 6.9999 6.2656

Max. 6.5013 7.1800 7.2200 7.3600

III December 17, 2010

a. Amount 30.00 2,106.32 292.44 327.28

b. YTM *

Min. 7.0000 6.9564 7.0498 7.2816

Max. 7.0000 7.1443 7.2955 7.3393

IV December 24, 2010

a. Amount 313.50 1,421.21 957.63 399.04

b. YTM *

Min. 6.2000 6.8804 7.0793 7.3000

Max. 7.5004 7.1858 7.3384 7.3499

V December 31, 2010

a. Amount 480.10 1,580.49 707.00 138.65

b. YTM *

Min. 6.4000 6.6500 7.1700 7.2501

Max. 7.2480 7.2000 7.2200 7.3971

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