No. 34 : Redemption Yield on Government of India Securities Based
on SGL Transactions.*

(Per cent per annum)

Sr Name of
No Security 1998 1999

1996-97 1997-98 1998-99 Feb. Mar. Dec. Jan. Feb. Mar.
1 2 3 4 5 6 7 8 9 10 11
A) Terminable under

Syears

1 550% 1999 550 5.50 8.29 5.50 550 17.73 9.68 7.48 6.60
2 10.50% 1999 - 1050 1046 1050 1050 1046 1046 1046  10.46
3 12.00% 1999 13.12 950 1050 1203 1133 1123 1138 1159 1184
4 13.00% 1999 - 971 1072 1010 1166 1123 1139 1157 1164
5 13.12% 1999 1390 968 1024 1152 1221 1125 1126 1126 11.26
6 13.40% 1999 12.87 1007 1079 1236 1134 1135 1151 1153 1159
7 13.65% 1999 1268 832 1080 1153 1153 1074 1318 1342 1342
8 13.70% 1999 1276 935 1074 1214 1097 1166 1188 1237 1243
9 FRB 1999 1323 965 9.08 9.66 9.50 9.08 9.08 9.08 9.08
10 14.26% 1999 1368 1342 1314 1346 1342 1314 1314 1314 1314
11 00.00% 2000 1744 1593 1207 1385 1383 1043 9.84 8.88 8.69
12 5.50% 2000 1423 585 7.85 5.50 9.92 5.49 5.49 5.49 5.49
13 06.50% 2000 1467 854 9.42 6.50 756 1088 10.74 1056  10.85
14 10.75% 2000 1375 1082 1005 1046 1045 1002 1002 1002 10.02
15 11.40% 2000 11.27 11.33 1129 1124 1102

16 11.64% 2000(Inst) 13.60 10.82 11.05 1148 11.31 11.36 11.34 1125 11.09

17 12.14% 2000 - 10.69 11.07 1160 1120 11.33 11.72 1146 11.14
18 12.60% 2000 - 1053 1111 1105 1215 11.14 1130 1117 11.20
19 13.25% 2000 13.39 10.76 11.32 1071 1151 11.73 1178 11.73 11.73
20 13.25% 2000(C) 13.45 1201 11.36 1320 1320 1117 1117 1117 11.17
21 13.85% 2000 1341 1084 1128 1219 1134 1169 1176 11.73 12.00
22 05.75% 2001 12.59 5.75 8.84 5.75 5.75 1059 1058 10.58 10.58
23 6.50% 2001 1366 1180 1021 1033 1119 1099 1086  10.86 10.86
24 7.50% 2001 1553 1551 1121 1078 10.85 1111 1098 1094 10.94
25 10.75% 2001 1322 1219 10.77 1083  10.83 1072 1071 10.71 10.71
26 10.85% 2001 - 1084 1132 1183 11.38 1143 1142 11.30 11.08
27 11.00% 2001 - 9.68 9.79 9.71 9.68 9.53 953 1101 11.34
28 11.47% 2001 - - 11.40 - - 1145 1145 1143 11.27
29 11.55% 2001 - - 11.47 - - 1151 1148 1144 11.23
30 11.75% 2001 1350 11.26 11.38 1171 1148 1153 1152  11.48 11.25
31 12.08% 2001 1435 11.42 11.52 1247 1153 11.54 1150 1147 11.36

32 12.08% 2001(I) 1445 1680 1586 1670 16.80 1740 1157 1157 11.57
33 12.70% 2001 - 9.83 11.12 9.90 9.83 1162 1169 1160 11.46
34 13.31% 2001 1365 1256 1164 1247 12.16 1165 1168 11.68 11.56

35 13.55% 2001 1329 1136 11.79 13.04 1189 1172 1163 11.69 11.69
36 13.75% 2001 1332 1121 1152 1322 1176 1172 1188 11.78 11.66
37 13.85% 2001 13.32 1122 1167 1467 1148 1162 1161 1351 12.83
38 05.75% 2002 575 701 9.98 575 1207 1164 1164 1166 1141
39 6.00% 2002 - 6.76 5.59 7.43 6.57 4.69 451 4.45 4.56
40 06.50% 2002 650 742 1052 6.50 650 1192 1192 1187 11.59
41 11.00% 2002 13.74 1138 1150 1188 11.72 11.60 1155 11.46 11.24
42 11.15% 2002 - 1104 1149 1183 11.73 1162 1158 1155 11.25
43 11.55% 2002 13.64 1140 1152 1111 1177 1167 1167 1169 11.39

44 11.68% 2002 - - 11.62 - - 1166 1163 1161 11.33



45
46
47
48
49
B)

50
51
52
53

55
56
57
58
59
60
61
62
63

65
66
67
68
69
70
71
72
73
74
75
76
7
78
79
80
81
82
83

85
86
87
88
89
9)

90
91
92
93
94
95
96

12.69% 2002
12.75% 2002
13.40% 2002
13.80% 2002
13.82% 2002
Between 5 and
10years

5.75% 2003
06.50% 2003
11.00% 2003
11.10% 2003
11.75% 2003
11.78% 2003
11.83% 2003
6.50% 2004
9.50% 2004
11.30% 2004
11.50% 2004
11.57% 2004
11.75% 2004
11.95% 2004
11.98% 2004
12.35% 2004
12.50% 2004
12.59% 2004
6.50% 2005
8.25% 2005
10.50% 2005
11.19% 2005
11.25% 2005
13.75% 2005
14.00% 2005
14.00% 2005 (Inst)
6.75% 2006
11.25% 2006
11.50% 2006
11.75% 2006
13.85% 2006
13.85% 2006 (Inst)
14.00% 2006
6.75% 2007
11.50% 2007
11.90% 2007
12.50% 2007
13.05% 2007
13.65% 2007
9.50% 2008
Between 10 and
15 years
10.80% 2008
11.50% 2008
12.00% 2008
12.10% 2008
12.15% 2008
12.22% 2008
12.25% 2008

13.92
13.87
13.66
1341

13.68

12.77
12.21
13.33

11.81
13.70
13.62
13.62
12.14
11.87
13.47

13.67
13.55
13.64
13.21
1331

1381
13.58
13.20

13.69
14.01

11.56
1151
10.74
11.57
12.01

8.12

8.59
11.06
10.92
11.72
11.85
11.33

8.62
11.56
11.93
11.21
11.82
11.83
11.92
11.93
11.39
11.85
11.84

9.76
12.48
1211
11.87
11.84
12.59
11.96
12.02

7.43
10.50
11.93
12.03
1213
12.09
11.97

9.45
12.05
13.43
1213
12.10
12.17
12.09

11.82
12.03
10.76
13.12
12.10
12.19
12.20

11.78
11.73
10.73
11.82
13.80

11.95
12.07
11.06
11.71
11.78
11.76
11.03
12.04
11.53
11.93
11.93
11.82
11.93
11.95
11.95
11.36
11.96
12.00
12.32
12.48
12.17
11.97
12.00
12.16
1211
12.11

6.75
10.50
12.10
12.10
12.34
12.35
12.24

6.75
12.12
12.16
12.20
12.18
12.25
12.20

12.09
1211
12.09
12.07
12.19
12.25
12.22

11.73
11.76
10.73
11.84
12.21

11.95
12.08
11.06
11.71
11.75
11.75
11.03
12.04
11.53
11.93
11.85
11.82
11.93
11.91
11.93
11.36
11.95
11.97
12.32
12.48
12.03
12.00
12.06
12.16
12.33
12.60

6.75
10.50
12.10
12.08
12.34
12.35
12.25

6.75
12.10
12.16
12.19
12.23
12.25
12.18

12.09
1211
12.12
12.07
12.19
12.24
12.22

11.69
11.76
10.73
11.84
12.71

11.95
12.17
11.06
11.68
11.71
11.73
11.03
12.34
11.53
11.93
11.78
11.82
11.92
11.89
1191
11.36
11.95
11.92
12.54
12.48
11.96
11.95
11.99
12.16
12.09
12.51
10.88
10.50
12.05
12.04
12.56
12.21
12.23
10.96
12.10
12.16
12.18
12.19
12.25
12.14

12.09
11.54
12.13
12.07
12.19
12.20
12.22

11.46
11.52
10.73
11.77
11.62

11.95
11.79
11.06
11.35
11.46
11.47
11.31
11.97
11.53
11.93
11.58
11.82
11.60
11.64
11.69
11.70
11.66
11.71
12.17
12.48
11.66
11.72
11.68
11.93
11.90
11.94
12.39
10.50
11.78
11.79
12.05
12.02
12.14
12.54
1191
11.95
12.14
12.10
12.22
12.06

12.05
11.81
12.01
12.01
12.19
12.05
12.04



97 7.00%
98 11.50%
99 7.50%
100 8.75%
101 11.50%
102 12.25%
103 8.00%
104 11.50%
105 12.00%
106 10.25%

2009
2009
2010
2010
2010
2010
2011
2011
2011
2012

D) Over 15years

107 9.00%

108 12.40%
109 10.00%
110 10.50%
111 11.50%
112 12.60%
113 12.29%

2013
2013
2014
2014
2015
2018
2010

7.79
13.22
12.93
11.62
13.28

11.15
13.65
13.76
15.68

11.50
10.00

12.17
12.41

7.00
12.19
8.88
12.18
11.98

8.78
12.55
1251
10.55

9.81
10.18

10.66
11.74

7.61
12.10
11.16
11.20
12.04
12.26

8.00
12.16
12.23
11.93

8.95
12.30
11.29
10.53
11.75
12.54
12.15

7.00
11.09
7.50
10.92
11.29

8.85
12.21
12.00
10.89

10.40
11.36

10.50
11.50

7.00
11.24
10.28
10.93
11.61

8.00
12.41
12.01
10.25

9.00
10.00

10.50
11.50

7.00
12.22

9.86
11.20
12.16
12.74

8.00
12.24
12.27
12.13

9.00
12.30
1141
10.50
11.50

7.00
12.19
12.30
11.20
12.16
12.20

8.00
12.24
12.24
12.13

9.00
12.30
12.99
10.50
11.50
12.52

11.15
12.19
11.95
11.20
12.16
12.20

8.00
12.23
12.19
12.12

9.00
12.30
13.04
10.50
12.85
12.57

1191
12.00
12.02
11.20
1211
12.20

8.00
12.13
12.07
12.12

11.50
1231
12.68
10.87
13.46
12.52
12.15

* Yieldisbased on average prices for the month and the year as the case may be.

[

indicates that the relevant securities were not traded.



