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APPENDIX TABLE 40: SECONDARY MARKET TRANSACTIONS IN GOVERNMENT SECURITIES
(Amount in Rupees crore)

Instruments Apr-08 May-08 Jun-08 Jul-08 Aug-08 Sep-08 Oct-08 Nov-08 Dec-08 Jan-09 Feb-09 Mar-09 Apr-09 May-09 Jun-09

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16

I. Outright Transaction

1. Central Government Securities 99,855 1,36,086 1,02,523 84,840 1,16,215 1,56,275 1,33,939 1,75,979 3,54,991 2,96,606 1,65,641 1,64,984 2,39,953 2,26,067 2,18,629
(90.15) (90.49) (91.72) (89.37) (90.99) (92.19) (92.17) (90.11) (93.29) (92.54) (85.52) (81.36) (83.07) (86.35) (86.24)

2. State Government Securities 1,501 5,464 747 2,163 679 540 1,394 1,427 4,495 2,725 1,506 14,043 7,418 7,946 3,487
(1.36) (3.63) (0.67) (2.28) (0.53) (0.32) (0.96) (0.73) (1.18) (0.85) (0.78) (6.93) (2.57) (3.04) (1.38)

3. Treasury Bills 9,407 8,840 8,504 7,933 10,829 12,705 9,988 17,892 21,024 21,171 26,546 23,754 41,494 27,786 31,406
(8.49) (5.88) (7.61) (8.36) (8.48) (7.49) (6.87) (9.16) (5.53) (6.61) (13.71) (11.71) (14.36) (10.61) (12.39)

(a) 91 days 4,189 5,414 5,054 2,424 7,140 8,373 5,820 10,302 14,898 13,756 19,760 15,638 26,574 21,768 20,935
(44.53) (61.25) (59.43) (30.56) (65.94) (65.90) (58.28) (57.58) (70.86) (64.97) (74.44) (65.83) (64.04) (78.34) (66.66)

(b) 182 days 1,177 1,169 883 1,473 767 1,458 1,227 1,597 1,595 1,304 2,502 2,726 5,509 1,951 3,177
(12.51) (13.23) (10.39) (18.57) (7.09) (11.48) (12.29) (8.92) (7.59) (6.16) (9.42) (11.48) (13.28) (7.02) (1.25)

(c) 364 days 4,041 2,257 2,567 4,036 2,921 2,875 2,940 5,993 4,532 6,112 4,286 5,391 9,411 4,068 7,294
(42.96) (25.53) (30.18) (50.87) (26.97) (22.62) (29.44) (33.50) (21.56) (28.87) (16.14) (22.69) (22.68) (14.64) (2.88)

Total (1+2+3) 1,10,764 1,50,391 1,11,774 94,936 1,27,722 1,69,521 1,45,321 1,95,298 3,80,511 3,20,502 1,93,693 2,02,781 2,88,865 2,61,799 2,53,523
(100.00) (100.00) (100.00) (100.00) (100.00) (100.00) (100.00) (100.00)  (100.00) (100.00) (100.00) (100.00) (100.00) (100.00) (100.00)

II. Repo Transaction

1. Central Government Securities 3,05,363 3,42,048 2,60,102 2,08,496 2,22,810 2,37,241 1,89,432 3,00,006 3,50,987 3,76,498 3,33,301 3,04,940 2,53,190 2,14,318 1,60,121
(88.71) (92.89) (92.38) (93.34) (88.80) (92.78) (89.78) (85.87) (82.86) (83.58) (76.01) (71.69) (74.61) (69.49) (77.84)

2. State Government Securities 17,124 4,347 3,333 217 181 30 2,199 16 1,020 148 274 6,017 1,063 1,912 354
(4.97) (1.18) (1.18) (0.10) (0.07) (0.01) (1.04) (0.00) (0.24) (0.03) (0.06) (1.41) (0.31) (0.62) (0.17)

3. Treasury Bills 21,733 21,842 18,111 14,658 27,909 18,421 19,362 49,367 71,559 73,811 1,04,922 1,14,401 85,079 92,183 45,234
(6.31) (5.93) (6.43) (6.56) (11.12) (7.20) (9.18) (14.13) (16.89) (16.39) (23.93) (26.90) (25.07) (29.89) (21.99)

(a) 91 days 2,734 4,362 7,857 3,955 8,123 3,567 4,335 8,696 8,144 11,868 43,962 46,059 25,812 34,903 13,230
(12.58) (19.97) (43.38) (26.98) (29.11) (19.36) (22.39) (17.62) (11.38) (16.08) (41.90) (40.26) (30.34) (37.86) (29.25)

(b) 182 days 1,511 695 771 1,461 1,583 916 1,083 10,053 20,297 13,071 22,842 34,231 23,515 21,349 5,704
(6.95) (3.18) (4.25) (9.97) (5.67) (4.97) (5.59) (20.36) (28.36) (17.71) (21.77) (29.92) (27.64) (23.16) (12.61)

(c) 364 days 17,488 16,785 9,483 9,242 18,203 13,939 13,944 30,618 43,117 49,662 38,117 34,111 35,752 35,931 26,300
(80.47) (76.85) (52.36) (63.05) (65.22) (75.67) (72.02) (62.02) (60.25) (67.28) (36.33) (29.82) (42.02) (38.98) (1.00)

Total (1+2+3) 3,44,220 3,68,236 2,81,546 2,23,370 2,50,900 2,55,692 2,10,994 3,49,389 4,23,566 4,50,456 4,38,497 4,25,357 3,39,332 3,08,414 2,05,710
(100.00) (100.00) (100.00) (100.00) (100.00) (100.00) (100.00) (100.00) (100.00) (101.07) (100.00) (100.00) (100.00) (100.00) (100.00)

III. GRAND TOTAL (I+II) 4,54,984 5,18,627 3,93,320 3,18,306 3,78,622 4,25,212 3,56,315 5,44,686 8,04,077 7,70,959 6,32,189 6,28,139 6,28,197 5,70,213 4,59,233

Percentage of I to III (24.34) (29.00) (28.42) (29.83) (33.73) (39.87) (40.78) (35.86) (47.32) (41.57) (30.64) (32.28) (45.98) (45.91) (55.21)

Percentage of II to III (75.66) (71.00) (71.58) (70.17) (66.27) (60.13) (59.22) (64.14) (52.68) (58.43) (69.36) (67.72) (54.02) (54.09) (44.79)

Note : 1. Figures in parentheses indicate percentages to total outright/ repo transactions. Repos transactions exclude second leg of transactions.
2. 182-day Treasury Bills have been re-introduced from the year 2005-06.
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