
No. 25 : Secondary Market Transactions in Government Securities
and Treasury Bills (Face Value) @

(Outright Transactions)

(Amount in Rs. crore
YTM in percent per annum)

Week ended Government of India secu- State Govt. Treasury Bills
rities (Maturing in the year) Securities
2000-01 2002-03 2009-10 14 Day 91 Day 182 Day $ 364 Day

I. Jun. 4,1999

a. Amount 417.76 77.00 3,009.49 122.29 140.00 275.88 8.77 678.35

b. YTM

Min. 10.0005 10.9535 11.6786 11.6654 7.0790 6.7303 9.8229 7.9733

Max. 11.0286 11.1377 11.9302 12.1214 8.9748 8.7246 9.8229 10.3217

II. Jun. 11,1999

a. Amount 894.60 300.33 1,853.00 44.17 138.29 110.81 2.00 555.77

b. YTM

Min. 10.1714 10.9630 11.6920 11.7949 7.2305 6.4823 9.6733 7.5773

Max. 10.9318 11.1349 11.8149 12.0680 8.3467 9.3244 9.6733 10.2618

III. Jun. 18,1999

a. Amount 242.86 239.05 436.41 48.94 162.13 84.50 - 422.05

b. YTM

Min. 10.2410 10.8536 11.6953 11.9384 6.9806 8.1272 - 6.9733

Max. 12.6788 11.0907 11.8347 12.4919 8.7262 8.9756 - 10.3516

VI. Jun. 25,1999

a. Amount 807.25 320.01 244.00 21.17 96.92 69.30 50.73 183.45

b. YTM

Min. 10.2845 10.7578 11.7331 12.0314 7.4787 6.9803 9.9526 8.3772



Max. 11.1518 11.1298 11.8896 13.7440 8.9732 9.1249 10.0225 10.3616

YTM : Yield to Maturity.
@ : 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.
$ : Auction re-introduced from May 26, 1999.


