
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 2003-04 2004-05 2005-06 2006-07 2007-08 2008-11 2011-12 2012-13 Beyond 2013 Securities
1 2 3 4 5 6 7 8 9 10 11 12
l . March 7, 2003

a. Amount — 427.18 202.77 233.25 25.00 68.65 4,253.69 1,377.21 5,050.21 9,003.69 244.34

b. YTM *

Min. — 5.3668 5.4040 5.6675 6.1444 5.7648 5.6753 5.8320 5.7985 5.8358 6.2936

Max. — 6.0243 5.6432 5.8074 — 6.0449 6.8039 6.7130 6.7913 7.2933 7.0988

lI. March 14, 2003

a. Amount — 170.21 138.35 45.08 20.05 40.01 2,004.41 411.94 1,415.71 4,682.22 393.81

b. YTM *

Min. — 5.8432 5.6363 6.1024 6.5210 6.6396 6.1863 6.3895 6.2160 6.2206 6.5072

Max. — 6.8968 5.9858 6.1249 — 6.6626 7.0080 6.8419 6.7766 7.1442 7.0010

lII. March 21, 2003

a. Amount — 230.02 253.69 20.32 10.00 25.00 1,926.50 699.12 1,388.79 5,306.20 288.25

b. YTM *

Min. — 5.7027 5.7429 5.9114 6.2173 6.3006 6.1161 6.3748 6.2487 6.3078 6.5526

Max. — 6.4132 6.0061 6.1807 — — 6.9594 6.7905 6.7093 7.0286 6.9491

lV. March 28, 2003

a. Amount — 718.83 26.06 117.93 10.70 91.80 4,275.14 1,745.13 2,931.10 9,496.29 190.37

b. YTM *

Min. — 5.8415 6.1928 5.8903 6.1568 6.0608 5.9713 6.2606 6.1106 6.1546 6.3989

Max. — 8.5009 6.2293 6.2062 — 6.6132 6.9597 6.6252 6.6279 7.2965 6.9488

@ : 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).


