No. 24 : SECONDARY MARKET TRANSACTIONS IN GOVERNMENT SECURITIES AND TREASURY BILLS (FACE VALUE) @

(OUTRIGHT TRANSACTIONS)

(Amt. in Rs. crore,

YTM in Percent per annum)











Week ended
Government of India securities
State Govt.
Treasury Bills


(Maturing in the year)
Securities



1999-00
2001-02
2008-09

14 Day
91 Day
364 Day

I. November 6, 1998









a.
Amount
369.35
131.00
84.87
55.78
42.31
1,561.05
964.30

b.
YTM









Min.
9.9993
11.5501
12.1299
12.2421
7.7250
8.1455
7.4772


Max.
12.3084
11.6410
12.2966
12.7882
8.7246
10.0026
10.7006

II. November 13, 1998









a.
Amount
293.50
408.57
413.66
55.27
89.14
1,462.99
549.76

b.
YTM









Min.
7.7402
11.4111
12.2301
12.1858
5.9831
7.4770
7.4779


Max.
11.0351
11.5549
12.2711
12.5123
8.4257
9.6237
10.6707

III. November 20, 1998









a.
Amount
167.80
225.25
96.91
43.83
-
1,386.88
76.00

b.
YTM









Min.
9.9038
11.4774
12.1979
12.2293
-
7.2358
8.7243


Max.
10.9783
11.5895
12.2461
12.6056
-
9.6235
15.9502

IV. November 27, 1998









a.
Amount
295.25
163.00
118.40
18.78
132.00
1,056.90
640.52

b.
YTM









Min.
9.8226
11.4647
12.1144
11.7357
4.9889
7.7201
8.3281


Max.
10.9177
11.7043
12.2422
12.4494
8.4832
9.8905
10.5710

YTM 
:
Yield to Maturity.

@
:
As reported in subsidiary General Ledger (SGL) Accounts at RBI, Mumbai which presently accounts for nearly 98 percent of total transactions in the country.

