No. 28 : Redemption Yield on Government of India Securities Based on SGL

Transactions

(Per cent per annum)
Sr. Nomenclature 1998-99 1999-00 2000-01 2000-01 2001-02
No. of the loan Dec. Jan. Oct. Nov. Dec. Jan.
1 2 3 4 5 6 7 8 9 10 11
A) Terminable

Under 5years

1 5.75% 2002 998 1356 1127 1154 11.70 9.80 810 10.03
2 6.50% 2002 1052 973 1024 1015 9.83 . 7.29
3 7.75% 2002 . . 1116 . . . . 8.00 .
4 11.00% 2002 1150 1056 1015 1017 9.76 832 6.83 7.08 6.51
5 11.15% 2002 1149 1057 997 1015 980 7.08 6.85 6.93 6.90
6 11.55% 2002 1152 1051 985 1021 9.63 748 6.78 6.85 6.52
7 11.68% 2002 1162 1048 971 1010 987 724 6.70 6.69 6.85
8 12.69% 2002 1156 1032 988 1035 9.9 . 6.87 6.73 6.57
9 12.75% 2002 1151 1037 9.38 . . 1735 6.93 6.75 6.66
10 13.40% 2002 10.74 10.08 10.04 10.36 9.87 . 7.00 6.45 .
11 13.80% 2002 1157 1027 9.82 .. 966 551 553 6.38 6.61
12 13.82% 2002 1201 1041 979 1021 990 737 681 6.85 7.04
13 5.75% 2003 812 1283 1118 1181 7.25 6.59
14 6.50% 2003 859 1219 1058 11.06 8.20 7.68
15 11.00% 2003 11.06 11.08 . . . . . . .
16 11.10% 2003 1092 1065 1005 1023 989 752 6.89 6.89 6.82
17 11.75% 2003 11.72 10.66 1020 10.26 9.68 . 6.99
18 11.78% 2003 11.85 10.73 1044 1021 . . . 6.86 6.91
19 11.83% 2003 11.33 10.61 1004 1027 981 717 694 6.78
20 6.50% 2004 862 991 1030 12.03 953 . 6.91
21 9.50% 2004 1156 11.72 10.07 . . . 8.16 .
22 11.30% 2004 11.93 12.09 1008 10.43 . 163 729 7.31 7.64
23 11.50% 2004 1121 1084 1008 1034 999 735 7.17 7.20 6.96
24 11.57% 2004 11.82 11.26 9.47 . . . . 7.04
25 11.75% 2004 11.83 1084 1014 1041 999 731 7.17 . 7.05
26 11.95% 2004 1192 10.81 1023 1042 10.06 7.46 . 7.60 7.20
27 11.98% 2004 1193 1083 1022 1037 999 736 7.08 7.34 711
28 12.35% 2004 11.39 1137 977 . . . . . 7.08
29 12.50% 2004 11.85 10.77 1015 1030 991 7.18 6.92 7.06 6.98
30 12.59% 2004 11.84 10.77 1011 1040 1008 729 7.25 7.34 7.10
31 6.50% 2005 976 895 1127 1141 . . . 6.58 6.25
32 8.25% 2005 1248 11.83 10.53 .. 1018 824 7.16 6.93 .
33 9.90% 2005 — — 1021 1048 1006 740 7.2 7.20 7.12
34 10.20% 2005 — — 10.15 1041 10.07 7.39 7.21 7.36 7.12
35 10.50% 2005 1211 11.05 1045 . 1102 7.76 7.14 8.20 .
36 11.19% 2005 11.87 1099 1025 1046 1005 732 7.07 7.17 7.09
37 11.25% 2005 11.84 11.00 1034 1059 1024 7.60 7.06 6.93
38 13.75% 2005 1259 11.05 1095 1051 10.50 . . . .
39 14.00% 2005 1196 11.18 10.72 1063 1056 875 8.19 9.24 7.41
40 14.00% 2005 (Inst) 12.02 10.85 1047 1059 1052 894 896 10.72 7.56
41 6.75% 2006 743 1295 1158 11.58 8.32 951 11.20
42 7.01% 2006 — — — — — — — — 6.98
43 11.00% 2006 — — 1055 1061 1021 745 7.18 7.35 7.23
44 11.25% 2006 1050 10.37 . . . . . . .
45 11.50% 2006 1193 1114 1027 10.70 1029 7.69 755 9.73 7.28
46 11.68% 2006 — 1104 1042 1065 1020 739 7.18 7.36 7.15
47 11.75% 2006 12.03 11.07 1041 1065 10.22 7.47 7.29 7.41 7.10
48 13.85% 2006 1213 1150 1090 1083 1062 835 7.99 7.56
49 13.85%2006 (Inst) 12.09 1179 1056 10.50 10.03 8.13 .
50 14.00% 2006 1197 1143 10.72 .. 1043 895 7.72 .
51 6.75% 2007 945 838 1141 1212 7.70 9.11
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D)
98
99

11.50% 2007
11.90% 2007
12.50% 2007
13.05% 2007
13.65% 2007
9.50% 2008

10.80% 2008
11.40% 2008
11.50% 2008
12.00% 2008
12.10% 2008
12.15% 2008
12.22% 2008
12.25% 2008
6.99% 2009

7.00% 2009

11.50% 2009
11.99% 2009
7.50% 2010
8.75% 2010
11.30% 2010
11.50% 2010
12.25% 2010
12.29% 2010
8.00% 2011

9.39% 2011

10.95% 2011
11.50% 2011
12.00% 2011
12.32% 2011

Between 10 and

1ovears

9.40% 2012
10.25% 2012
11.03% 2012
9.00% 2013
9.81% 2013
12.40% 2013
10.00% 2014
10.50% 2014
11.83% 2014
9.85% 2015
10.47% 2015
10.79% 2015
11.43% 2015
11.50% 2015
10.71% 2016
12.30% 2016

Over 15 years
8.07% 2017
10.45% 2018

100 12.60%
101 10.03%
102 10.70%
103 11.60%
104 10.25%
105 10.18%

2018
2019
2020
2020
2021
2026

11.22
11.20
11.42
11.25
11.86
11.38
11.52

11.30
11.29
11.42
12.20
11.56
11.32

10.53
11.45
11.39
11.68
11.64

11.43
1211
11.47
10.92

11.53
11.57
1151

10.42
10.41
10.84
10.62
10.72
10.26
10.71
10.74
10.57
10.60
10.84
10.55
10.67
10.59

10.57
10.93
10.76
10.56
10.68
10.85
10.93
10.76
10.80
10.59

10.90
11.00
10.98
10.96

10.50
10.98
10.73

11.08
10.52
10.77
11.04

10.38
10.77
11.06
11.07

10.96

11.22

11.02

10.72
10.74

10.92
11.17
10.75
11.04
10.87
10.94
10.99
11.05
10.93

11.07

11.72
11.04
10.98
11.09
10.88
11.08
1111
11.13
11.16
11.87

11.08
11.19

11.22
11.20

11.28
11.47

11.38
12.29

11.39

11.45
11.42

11.44

11.57

11.40

10.31
10.30
10.20
10.59

10.48
10.59
10.40
10.47
10.46
10.42
10.56
10.64
10.51

10.55
10.58
10.50
10.44
10.44
10.60
10.69
10.61
10.71
10.41

10.71
11.57
10.76
10.78

10.62
10.76
10.38

10.91
10.76

10.80
10.98

10.96
11.03

11.02

11.14

11.04

8.34
7.94

9.04

8.66
8.82
8.20
8.87
8.64
8.88

8.80

8.31
9.11
8.81
8.64

8.94
9.23
9.43
9.42
8.57
9.06
9.20
9.01

9.47

9.16
9.46
9.21
8.99
9.33
9.72
9.55
9.62
9.75
9.52
9.66
9.82
9.68
9.86
9.76
8.00

9.79
10.04
9.82
9.86
9.99
9.89
9.96

7.57
7.99

7.93
7.99
7.71
8.10
8.10

8.37

7.89
8.65
8.21
7.95
8.36
8.30
8.73
8.71
8.61
8.08
8.36
8.60
8.41
9.48
8.84

8.44
8.79
8.54
8.55
8.54
9.11
8.97
8.96
9.05
8.71
8.79
941
8.89
9.09
8.84
9.29

8.98
9.56
8.98
9.14
9.20
9.07
9.15

7.50
7.41

7.90
7.88
7.76
8.35
7.56
8.87
8.23

8.15
6.99
7.06
8.42
7.72
7.28
7.73
7.94
9.20
8.36
8.17
7.42
7.99
8.24
7.98

8.4é

8.07
8.16
8.12
7.96
8.16
8.62
8.41
8.78
8.58
8.30
8.37
8.80
8.45
8.74
8.45
8.80

8.58
8.91
8.46
8.70
8.65
8.67
8.77

7.56
7.26

7.68

7.56
8.18
741
7.79
7.84
7.92

8.19
6.98
7.18
7.88
7.68
7.33
7.78
7.76
7.92
8.16
8.18
7.52
7.79
8.00
7.78

8.1é

7.82
8.28
7.87
7.95
7.92
8.38
8.21
8.35
8.36
8.03
8.19
8.35
8.28
8.43
8.17
9.14

7.96
8.31
8.61
8.33
8.52
8.59
8.38
8.47



* . Monthly redemption yield is computed from April 2000 as the mean of the daily weighted average yields
of the transactions in each traded security.
The weight is calculated as the share of the transaction in a given security in the aggregated value of transactions
in the said security.
Prior to April 2000, the redemption yield was not weighted and was computed as an average of daily prices of
each security.
— : indicates that the relevant security was not available for trading.

. indicates that the relevant security was not traded during the month.
Inst :  Security issued on installment basis.
* . Monthly redemption yield is computed from April 2000 as the mean of the daily weighted average yields of
the transactions in each traded security.
The weight is calculated as the share of the transaction in a given security in the aggregated value of transactions
in the said security. Prior to April 2000, the redemption yield was not weighted and was computed as an average
of daily prices of each security.
— :indicates that the relevant security was not available for trading.

. indicates that the relevant security was not traded during the month.
Inst : Security issued on installment basis.



