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

I May 2, 2008

a. Amount 400.00  3,450.07  2,783.33  730.00  –  261.98  4,727.42  2,532.27 10,620.27  4,969.77  444.37

b. YTM *

Min. 8.3641 7.6620 7.8137 7.9047 – 7.9033 7.9094 7.9251 7.8960 8.2873 6.0500

Max. 8.3641 8.5300 8.0208 8.0539 – 8.0862 8.2499 8.1989 8.2024 9.2606 8.4874

II May 9, 2008

a. Amount 420.07  5,371.00  3,486.62  190.00  100.00  395.02  7,517.69  3,316.33 16,844.62  5,634.37  5,023.78

b. YTM *

Min. 8.0449 7.6053 7.7009 7.9015 8.8008 7.7743 7.7954 7.8467 7.7759 8.1171 7.9300

Max. 8.2590 7.8061 7.8379 8.8113 8.8468 7.8732 8.9488 8.0504 7.9304 9.1429 8.4009

III May 16, 2008

a. Amount 75.00  3,531.00  1,590.00  –  50.00  215.10 13,171.85  1,517.93 15,986.82  5,184.74  125.52

b. YTM *

Min. 7.7730 7.5386 7.7275 – 8.9504 7.8017 7.8393 7.8555 7.7693 7.9685 7.9500

Max. 8.2200 7.8006 7.8244 – 8.9504 7.8520 7.9942 7.9797 8.0783 9.0421 8.3061

IV May 23, 2008

a. Amount 50.00  1,381.50  165.00  –  41.71  2,535.21  6,539.10  547.00  5,406.59  2,627.72  50.15

b. YTM *

Min. 8.3100 7.7134 7.7921 – 8.9299 7.8768 7.9360 7.9408 7.8343 8.1608 8.2984

Max. 8.3100 7.8861 7.9209 – 8.9299 8.0455 8.1420 8.1993 8.0484 9.0800 8.3500

IV May 30, 2008

a. Amount  –  1,665.00  155.71  50.00  –  1,095.78  3,090.69  440.31 16,000.34  2,311.96  255.66

b. YTM *

Min. – 7.7786 7.9064 8.0455 – 7.9992 7.8760 8.0725 8.0085 8.2350 8.4025

Max. – 8.5000 7.9559 8.0455 – 8.0834 8.1904 8.2078 8.3372 9.0850 8.6693

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




