TABLE 182 : YIELD OF SGL TRANSACTIONS IN TREASURY BILLS
FOR RESIDUAL MATURITIES

(Per cent per annum)

Term To Maturity Apr. May Jun. Jul. Aug. Sep. Oct. Nov. Dec. Jan. Feb. Mar.
(In days)

1 2 3 4 5 6 7 8 9 10 11 12 13
2006-07

Upto 14 5.5681 - 5.9602 6.3006 - 6.3511 - - - - 7.0509 -
15-91 55176 5.5442 6.2844 6.3575 6.2027 6.5900 6.5197 6.2467 7.2496 7.2936 7.1010 7.5567
92-182 5.5550 6.0201 - 6.5870 6.4515 - 6.8580 6.6501 7.1600 7.4884 7.3167 -
183-364 5.7951 6.2431 7.0166 - 6.8560 6.8030 6.9905 6.8601 7.1837 7.6000 7.4900 -
2007-08

Upto 14 - 5.3592 - - 6.2999 6.6804 - - 7.1760 - 7.2475 6.8032
15-91 7.3701 6.4405 6.9877 5.0083 6.7485 6.7164 7.3027 7.4871 7.2776 6.8991 7.1670 7.0015
92-182 7.5001 7.1545 7.4284 5.7499 7.1071 7.2000 7.5000 7.7000 7.3484 7.1299 7.3524 7.1718
183-364 - 7.4879 7.5071 6.9583 7.3587 - - - 7.5271 7.4447 7.5015 -
2008-09

Upto 14 5.8988 5.7524 - 8.9997 8.9379 - - - 49009 4.5000 4.1396 -
15-91 6.9923 7.4170 8.6518 9.1502 8.9913 8.7418 7.0275 7.0572 4.8555 4.7166 4.4835 4.5491
92-182 7.3218 7.4500 8.9499 9.2388 - 8.6499 7.1110 7.0271 - 4.7000 - -
183-364 7.5319 7.5234 8.9606 9.4047 - - - - - 45500 - 47811
2009-10

Upto 14 29650 2.6010 2.9008 3.2497 2.9116 2.9828 3.0676 3.0500 3.8377 3.2689 - 3.7573
15-91 3.1159 3.2250 3.2586 3.1907 3.3043 3.3010 3.1828 3.2424 3.5689 3.5096 3.9728 3.9332
92-182 3.4601 - 3.3500 3.3500 3.6151 3.3712 3.5434 - 3.6845 - - 4.3500
183-364 - - 3.7700 3.7500 4.2065 3.7593 4.2364 - 45000 4.6229 - 5.0000
2010-11

Upto 14 3.6609 5.4929 5.2537 5.3961 4.7993 - 6.1141 - 6.4912 3.2689 6.7488 7.1499
15-91 3.9533 5.0840 5.3198 5.6327 6.0066 6.0439 6.7058 6.8073 6.8806 3.5096 7.0710 7.1447
92-182 44078 5.1148 5.3716 5.7500 6.3000 6.2776 6.8534 7.2000 7.1700 - - 7.4268
183-364 4.8938 - 5.3900 6.2207 - 6.5655 7.0406 - 7.4000 4.6229 7.6132 -
201112

Upto 14 - T7.4700 7.6989

15-91 7.5332 8.0727 8.0475

92-182 - - -

183-364 - 8.2300 8.2264
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