
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
2003-04 2004-05 2005-06 2006-07 2007-08 2008-09 2009-12 2012-13 2013-14 Beyond 2014

1 2 3 4 5 6 7 8 9 10 11 12
l. June 6, 2003

a. Amount 106.96 133.21 55.11 135.05 111.98 1,155.43 5,477.13 7,777.31 6,117.11 18,961.93 431.46

b. YTM *

Min. 4.7348 5.1526 5.0895 5.1357 5.2728 5.3052 5.4336 5.6934 5.7172 5.1078 5.8783

Max. 5.1371 5.2009 5.2633 5.3259 5.3199 5.7440 5.9901 5.9922 6.1411 6.3230 6.4513

lI. June 13, 2003

a. Amount 203.76 237.56 45.76 133.51 55.00 582.27 3,788.84 5,525.11 4,272.88 16,370.34 205.51

b. YTM *

Min. 5.0231 5.0775 5.1427 5.1741 5.3049 5.3246 5.4365 5.6499 5.7232 5.1125 5.8480

Max. 5.1292 5.1973 5.1629 5.3412 5.4657 5.6595 5.9598 5.9647 6.0862 6.3256 6.3948

IlI. June 20, 2003

a. Amount 186.00 435.00 160.21 130.01 61.00 775.36 4,891.62 6,053.01 4,459.11 19,833.57 700.61

b. YTM *

Min. 5.0181 5.0735 5.1180 5.1683 5.2935 5.3225 5.4275 5.6931 5.7059 5.1088 6.2886

Max. 5.1684 5.7639 5.1986 6.0784 5.3073 5.6516 5.9888 5.9748 6.0689 6.2209 6.3983

lV. June 27, 2003

a. Amount 235.97 468.72 940.00 111.59 121.08 1,444.24 4,988.67 5,907.30 5,982.61 21,995.25 194.54

b. YTM *

Min. 5.0839 5.1126 5.1072 5.1878 5.2584 5.3046 5.4054 5.6725 5.6722 5.0918 6.2983

Max. 5.1803 5.2502 5.2509 5.3011 5.2872 5.6801 5.9343 5.8017 6.0523 6.2339 6.4210

@ : 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).


