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1 2 3 4 5 6 7 8 9 10 11 12

I January  4, 2008

a. Amount _ 620.00 9,758.50 550.00 100.00 _ 4,166.00 1,402.41 25,597.66 24,012.68 1,006.18

b. YTM *

Min. _ 7.4952 7.4507 7.4965 7.6011 _ 7.5862 7.6957 7.7199 7.8755 8.1000

Max. _ 7.9700 7.7421 7.7475 8.2521 _ 7.8124 7.8530 7.8998 8.5048 8.3620

II January 11, 2008

a. Amount _ 202.01 12,374.88 839.85 569.14 _ 4,368.26 2,424.62 29,610.33 26,973.23 745.56

b. YTM *

Min. _ 7.3644 7.3794 7.4719 7.5044 _ 7.4926 7.6076 7.5943 7.7245 8.0481

Max. _ 8.0000 7.5774 7.5821 7.6066 _ 7.7982 7.7726 7.9001 8.5164 8.4662

III January  18, 2008

a. Amount _ 95.81 7,217.30 1,403.70 85.00 30.00 3,469.50 974.40 31,166.55 24,264.20 173.38

b. YTM *

Min. _ 6.9860 7.3842 7.4239 7.5188 7.4894 7.3812 7.5326 7.5065 7.5982 7.4494

Max. _ 8.0500 7.5463 7.5456 8.2937 7.4922 7.6230 7.6186 8.0001 8.4718 8.0654

IV January  25, 2008

a. Amount _ 5.51 5,059.00 1,563.09 260.00 _ 3,266.33 2,162.21 29,781.29 22,762.64 281.02

b. YTM *

Min. _ 8.1000 7.1584 7.3078 7.3620 _ 7.2016 7.3451 7.2855 7.4744 7.9717

Max. _ 8.1000 7.5262 7.5036 8.3280 _ 7.6039 7.5888 7.5957 8.4019 8.0216

No. 27 A  : Secondary Market Outright Transactions in Government dated Securities (Face Value)
(Amount in Rs. Crore)

State Govt.
Securities

Government of India Dated Securities - Maturing in the Year

2007-08 2008-09 2009-10 2010-11 2011-12 2012-13 2013-16 2016-17 2017-18 Beyond
2018

Week  ended

* Minimum and maximum YTMs (% PA) indicative have been given excluding  transactions of non-standard lot size (less than Rs.5 Crore).


