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I. July    4,    2008

a. Amount 140.00 3,669.15 610.05 743.53 25.74 295.00 813.60 84.82 1,281.05 5,374.39 1,783.99

b. YTM *

Min. 9.7000 9.0077 8.6430 9.1374 7.7088 7.4497 6.9877 8.8822 8.5808 8.9995 8.9999

Max. 10.0000 9.3750 9.6057 9.3507 7.7088 9.0406 9.2588 8.8831 9.1508 9.7506 9.5599

II. July    11,   2008

a.  Amount 30.00 3,865.07 905.00 515.48 0.56 183.95 602.20 146.54 8,867.04 6,668.22 104.18

b. YTM *

Min. 9.6000 8.9000 9.1829 9.1933 – 9.0956 9.0620 9.1992 8.7768 9.1161 9.1845

Max. 9.6801 9.3788 9.4633 9.3302 – 9.3603 9.3940 9.4203 9.5007 10.1465 9.7270

III. July   18,   2008

a. Amount 130.00 3,320.82 508.60 275.46 1,062.42 – 782.23 161.29 7,404.46 1,930.52 158.66

b. YTM *

Min. 9.5999 9.2614 9.3693 9.1320 9.5329 – 9.3087 9.3804 9.2212 9.6258 9.6399

Max. 9.8001 9.5926 9.6339 9.7118 9.8255 – 10.0500 9.5100 9.5452 10.1324 9.7889

IV. July    25,   2008

a.  Amount 370.00 1,374.39 1,155.96 340.00 34.91 256.40 579.12 190.80 13,228.62 4,250.45 93.24

b. YTM *

Min. 9.4943 8.9948 9.1762 9.2228 9.4096 9.0983 9.1450 9.0778 8.9216 9.1489 9.3448

Max. 9.7500 10.4591 9.4308 9.5911 9.4919 9.3995 9.4501 9.2816 9.1807 10.0376 9.7011

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

2008-09 2009-10 2010-11 2011-12 2012-13 2013-14 2014-17 2017-18 2018-19 Beyond
2019

Week  ended

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




