August Reserve Bank of India Bulletin 2005

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 Gowt.
Securities
2005-06 | 2006-07 | 2007-08 | 2008-09 [ 2009-10 | 2010-13 | 2013-14 | 2014-15 2015-16 | Beyond 2016

1 2 3 4 5 6 7 8 9 10 u 12

I June 3, 2005
a  Amount 20.00 240.00 170.00 735.29 426.10 | 5,636.79 | 2,495.49 532.67 448.98 4816.98 771.28

b YTM*

Min. 5.3289 5.6973 6.0500 6.2990 6.5122 6.6820 6.4890 7.1500 6.9095 7.0120 6.3591
Max. 5.7737 5.8367 6.1055 6.9018 7.0375 7.0954 72324 7.2790 7.2742 7.7462 7.7693

I June 10, 2005

a  Amount 20.10 340.00 315.00 [ 2,018.73 601.07 | 6,848.23 | 8,712.30 | 7,602.09 587.00 8,081.04 727.50
b YTM*
Min. 5.3356 5.6884 5.9376 6.2172 6.4071 6.5211 6.4855 6.7231 6.7747 6.8208 6.8583
Max. 5.3356 5.7049 6.0704 6.8202 6.9354 6.9690 7.1409 7.1701 7.0359 7.6528 7.6526

I June 17, 2005

a  Amount 5.00 65.00 95.02 | 1,041.30 164.67 | 2,434.09 | 2,817.99 | 3,154.82 55.24 3,594.85 692.32
b YTM*
Min. 5.2050 5.6929 5.9350 6.2264 6.4358 6.5793 6.1781 6.7896 6.8600 6.8909 6.9474
Max. 5.2050 5.7238 6.0833 6.7890 6.8649 6.8752 7.1503 7.0021 7.1857 7.5647 74727

IV June 24, 2005

a  Amount 90.00 455.30 140.40 | 1,324.08 90.12 | 4,327.00 | 6,852.99 | 6,843.47 521.42 7,452.84 366.60
b YTM*
Min. 5.1744 5.6746 6.0182 6.2365 6.4801 6.5183 6.4866 6.7579 6.8000 6.8234 6.2173
Max. 5.3738 5.7839 6.0730 6.7793 6.8374 6.9017 7.1817 7.1585 7.1851 7.5629 7.7685

@ : Asreported in Subsidiary General Ledger (SGL) Accounts at RBI, Mumbai which presently accounts for nearly 98 per cent of total transactions in the country.
YTM : VYield to Maturity.
* . Minimum and Maximum YTMs (%PA) indicative have been given excluding transactions of non-standard lot size (less than Rs. 5 crore).
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