Current Statistics

Government Securities Market

No. 26 C: Month-end Yield to Maturity of SGL Transactions in Central Government
Dated Securities for Various Residual Maturities

(Per cent)

Term to 2010 2011
Maturity
(in years) May Jun. Jul. Aug. Sep. Oct. Nov. Dec. Jan. Feb. Mar. Apr.

1 2 3 4 5 6 7 8 9 10 11 12
1 5.2199 5.4713 6.3008 6.4900 6.6385 6.7671 7.2301 7.3877 7.5435 7.4488 7.4927 6.3112
2 5.7731 6.2598 6.8782 6.8853 7.0402 7.2745 7.4181 7.5645 7.8908 7.6208 7.5488 6.9231
3 6.4002 6.6774 7.0627 7.1341 7.2261 7.3436 7.6060 7.7414 8.0996 7.8139 7.6787 7.5350
4 6.8003 6.9854 7.3425 7.4327 7.4889 7.6892 7.7940 7.8852 8.1104 7.9980 7.8747 8.1469
5 7.2405 7.2768 7.5427 7.7054 7.7148 7.8347 7.9149 7.8519 8.1212 8.0602 7.9287 8.2318
6 7.5074 7.5758 7.7089 7.8787 7.8157 7.8741 7.9574 7.8502 8.1320 8.0694 7.9465 8.2385
7 7.6095 7.5953 7.7858 7.9584 7.7901 7.9908 7.9542 7.8644 8.1679 8.0929 7.9574 8.1690
8 7.5834 7.5770 7.7908 7.9547 7.8083 8.0429 7.9848 7.8852 8.1670 8.1187 7.9681 8.1525
9 7.5447 7.5588 7.7903 7.9509 7.8265 8.0949 8.0256 7.9060 8.1496 8.1095 7.9787 8.1359
10 7.5206 7.5758 7.8286 7.9863 7.8963 8.1179 8.0498 7.9534 8.1505 8.0983 8.0223 8.1267
11 7.6701 7.7798 7.9884 8.1020 7.9875 8.1105 8.0015 8.0147 8.1577 8.1338 8.0692 8.2552
12 7.8272 7.9335 8.0996 8.0404 7.9813 8.1105 8.0845 8.0744 8.1756 8.1897 8.1168 8.3151
13 8.0028 8.0031 8.1532 8.0915 8.1548 8.1731 8.1550 8.1318 8.2127 8.2613 8.1649 8.3510
14 8.0855 8.0727 8.2069 8.1579 8.3208 8.2356 8.2255 8.1892 8.2498 8.3329 8.2130 8.3870
15 8.0946 8.1423 8.2605 8.2244 8.3011 8.2082 8.2960 8.2466 8.2869 8.4045 8.2610 8.4230
16 8.1038 8.1919 83142 8.2909 8.2813 8.3607 8.3605 8.3040 8.3240 8.4761 8.3001 8.4590
17 8.1129 8.1822 8.3075 8.3523 8.2665 8.4094 8.4117 8.3424 8.3612 8.5095 8.3266 8.4950
18 8.1285 8.1968 83113 8.3557 8.2777 8.4146 8.4052 8.3537 8.3983 8.5134 8.3285 =
19 8.1453 8.2137 83155 8.3501 8.2889 8.4198 8.3986 8.3651 8.4354 8.5173 8.3305 =
20 8.1621 8.2307 83197 8.3625 8.3002 8.4250 8.3920 8.3764 8.4725 8.5212 8.3324 =
21 8.1186 8.2476 8.3239 8.3659 83114 8.4302 8.3855 8.3877 8.5096 8.5251 8.3343 =
22 8.2209 8.2309 8.3398 8.3694 8.3219 8.4349 8.3845 8.3981 8.5164 8.5284 8.3363 =
23 8.2089 8.1581 8.2960 8.3728 8.3284 8.4383 8.3950 8.40066 8.5220 8.5318 8.3382 =
24 8.1736 8.0854 8.2517 8.3760 8.3349 8.4417 8.4054 8.4152 8.5276 8.5351 8.3402 =
25 8.1384 8.0126 8.2634 8.3765 83413 8.4450 8.4159 8.4237 8.5333 8.5384 8.3421 =
26 8.1031 - 8.2768 8.3769 8.3439 8.4484 8.4263 8.4322 8.5389 8.5418 8.3456 =
27 8.0678 - 8.2901 8.3773 8.3376 8.4518 8.4368 8.4408 8.5445 8.5451 8.3493 =
28 - = 8.3034 8.3777 8.3313 8.4551 8.4472 8.4493 8.5501 8.5485 8.3531 =
29 - = 8.3167 8.3782 8.3250 8.4585 8.4577 8.4579 8.5557 8.5518 8.3568 =
30 - = 8.3300 8.3786 8.3187 8.4619 8.4681 8.4664 8.5613 8.5551 8.3606 -
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