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.
2002-03 2003-042004-052005-062006-072007-08 2008-11 2011-12 2012-13 Beyond Securities
1 2 3 4 5 6 7 8 9 10 Zoﬁ 12
|. December 6, 2002
a. Amount —1,148.69 500 12596 20.18 114.57 1,616.31 9,484.06 5,393.8615,776.00 183.14
b. YTM *
Min. — 5.3863 5.6038 55943 5.7412 58581 5.9736 6.3911 6.2460 6.3923 6.5896
Max. — 5.5866 — 5.7226 57874 59526 6.6050 6.5403 6.5824 7.2403 7.0092
[I. December 13, 2002
a. Amount — 31822 25.03 205.07 80.11 71.64 1,570.57 3,549.16 3,514.1310,849.73 145.97
b. YTM *
Min. — 5.4990 5.6837 5.6423 5.7448 58748 6.0056 6.3882 6.2508 6.4202 6.3053
Max. — 5.6557 56958 5.7908 5.8395 6.2011 6.6177 6.8493 6.6984 7.2449 7.3284
[I1.December 20, 2002
a. Amount — 826.77 9321 3590 40.48 80.04 2,478.55 4,652.48 6,711.6626,146.34 142.85
b. YTM *
Min. — 5.6009 5.6711 5.6333 5.7481 5.8471 59213 6.3278 6.2338 6.3070 6.3503
Max. — 5.7126 57051 5.7145 6.2282 5.8653 6.5541 6.5496 6.6852 7.1336 6.8196
V. December 27, 2002
a. Amount 2.00 47780 62.77 87.32 130.07 95.01 2,008.84 3,531.99 5,483.2722,422.87 367.36
b. YTM *
Min. — 5.6183 5.7625 5.6368 5.7173 5.8027 5.8805 6.2076 6.2027 6.2493 6.3139
Max. — 5.8495 57845 5.8182 6.3449 59241 6.4630 6.4453 6.4000 7.0217 6.8994

@ : Asreported in Subsidiary General Ledger (SGL) Accounts at RBI, Mumbai which presently accounts for nearly 98 per
cent of total transactionsin the country.

YTM : Yield to Maturity.

* : Minimum and Maximum Y TMs (% PA) indicative have been given excluding transactions of non-standard lot size

(lessthan Rs. 5 crore).



