
No. 27 A : Secondary Market Outright Transactions in 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 Govt.

Securities
2002-03 2003-04 2004-05 2005-06 2006-07 2007-08 2008-11 2011-12 2012-13 Beyond 2013

1 2 3 4 5 6 7 8 9 10 11 12
l. Jun. 7, 2002

a. Amount 5.00 326.03 109.90 70.20 40.00 40.00 1,674.99 1,365.69 4,943.24 2,117.01 32.74
b. YTM *

Min. 6.8090 6.8008 7.0036 7.0127 7.1286 7.2059 7.3377 7.5295 7.5656 7.8006 8.1006
Max. 6.8090 6.9020 7.1312 7.0263 7.1560 7.2688 8.0452 7.8805 7.8519 8.6275 8.1006

lI. Jun. 14, 2002

a. Amount 2.57 242.83 190.10 60.00 20.00 35.00 1,848.73 2,361.35 7,300.18 3,524.42 90.36
b. YTM *

Min. — 6.7494 6.9583 7.0020 7.0795 7.2156 7.3304 7.6294 7.5875 7.7786 7.1284
Max. — 6.8833 7.1725 7.0981 7.1266 7.2374 8.1137 7.8329 7.8985 8.7488 8.1999

lII. Jun. 21, 2002

a. Amount 45.00 280.53 393.75 37.20 30.01 30.71 2,067.79 1,652.55 4,458.71 3,175.14 22.51
b. YTM *

Min. 6.6376 6.7298 6.9797 7.0312 7.1329 7.6216 7.3561 7.6758 7.5232 7.8059 8.3485
Max. 6.8246 6.9440 7.1432 7.1187 7.1941 7.7137 8.1341 7.9565 7.9190 8.5788 8.3485

lV. Jun. 28, 2002

a. Amount 13.83 227.53 195.00 222.38 120.26 80.21 3,407.30 3,475.14 6,322.07 5,910.57 131.00
b. YTM *

Min. 6.5475 6.2412 6.6013 6.6318 6.7909 6.9948 7.0433 7.3932 7.3258 7.5012 7.1008
Max. 6.5475 6.9148 7.0479 7.4619 7.1614 7.6174 8.0679 7.8555 7.8395 8.5176 8.0008

@:As reported in Subsidiary General Ledger (SGL) Accounts at RBI, Mumbai which presently accounts for nearly 98 per cent of total transactions in the
country.
YTM : Yield to Maturity.
* Minimum and Maximum YTMs (% PA) indicative have been given excluding transactions of non-standard lot size (less than Rs. 5 crore).


