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.
Jul. 5, 2002





























a.
Amount
50.00
360.84
50.00
85.94
85.00
215.00
5,105.24
2,827.52
4,433.68
6,526.23
93.34


b.
YTM *














Min.
6.1769
6.3390
6.6314
6.6554
6.7874
6.9819
7.1448
7.4870
7.3978
6.8399
7.8398



Max.
6.3251
6.5886
6.6747
7.2182
7.0064
7.2139
7.8092
7.6675
7.6593
8.3050
8.0967
















lI.
Jul. 12, 2002





























a.
Amount
216.59
881.67
309.70
234.51
260.25
266.00
6,790.25
4,818.31
7,638.77
8,734.06
120.85


b.
YTM *














Min.
6.2530
6.0670
6.4238
6.4506
6.5694
6.7255
6.8887
7.3538
7.2761
6.8398
7.7592



Max.
6.4629
6.4943
6.6309
6.7813
7.0458
7.0632
7.7380
7.6350
7.5971
8.2548
8.0465
















lII.
Jul. 19, 2002





























a.
Amount
190.00
550.13
360.01
150.13
170.05
230.01
5,780.05
3,252.72
6,302.76
6,296.34
25.17


b.
YTM *














Min.
6.1245
5.9850
6.4121
6.4329
6.5369
6.6709
6.8609
7.3676
6.7131
6.8395
7.8989



Max.
6.5411
6.3980
6.4826
6.5451
6.6404
6.8643
7.6083
7.5315
7.5686
8.1515
—
















lV.
Jul. 26, 2002





























a.
Amount
215.09
517.79
2,376.74
261.50
122.85
1,827.50
3,346.19
2,234.04
4,570.93
11,645.48
36.42


b.
YTM *














Min.
6.1663
6.2541
6.3365
6.3880
6.5213
6.6718
6.8510
7.3221
6.7086
7.4229
7.8207



Max.
6.3986
6.3056
6.4490
6.5537
6.6611
7.1310
7.5598
7.7026
7.4841
8.1668
—

@: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).

