Table 67 : Pricesand Redemption Yield on Central Government Securities (SGL Transactions)

Annual Average Prices ( Rs.)

Yield * (% per annum)

Sr. Nomenclature

No. of theloan  1996-97 1997-98 1998-991999-2000 2000-01 1996-97 1997-98 1998-99 1999-00 2000-01**
1 2 3 4 5 6 7 8 9 10 11 12
A) Terminable Under 5 Years

1 5.75% 2001 75.99 100.00 91.03 8894 9647 1259 575 884 1296 10.30
2 6.50% 2001 76.57 8556 90.71 9145 9820 1366 11.80 1021 1394 9.72
3 7.50% 2001 7435 7911 90.73 9236 9805 1553 1551 1121 1389 10.07
4 10.75% 2001 84.06 96.01 99.92 101.68 100.34 1322 1219 10.77 9.41 10.23
5 10.85% 2001 - 100.03 100.93 10042 100.64 - 1084 1132 1049 9.83
6 11.00% 2001 - 104.00 98.81 99.88 100.66 - 968 979 11.07 10.10
7 11.47% 2001 - - 103.27 101.63 101.49 - - 1140 10.39 9.79
8 11.55% 2001 - - 100.18 10159 101.13 - - 1147 10.18 9.71
9 11.75% 2001 94.10 10141 100.18 102.02 101.38 1350 1126 1138 10.20 9.87
10 12.08% 2001 90.78 101.70 101.23 102.04 101.02 1435 1142 1152 9.95 10.34
11 12.08% 2001#  92.83 88.10 91.34 101.95 . 1445 1680 1586 10.38 .
12 13.31% 2001 98.83 102.22 10447 10482 103.71 1365 1256 1164 10.07 9.73
13 13.55% 2001 100.94 106.61 104.74 10506 10392 1329 1136 11.79 10.20 9.49
14 13.75% 2001 101.26 106.79 10526 104.62 10238 1332 1121 1152 9.52 9.59
15 5.75% 2002 100.00 95.27 86.33 8480 9152 5.75 701 998 1356 11.27
16 6.50% 2002 100.00 96.42 86.48 92.76  93.18 6.50 7.42 1052 9.73 10.24
17 11.00% 2002 89.73 9875 9845 100.80 10147 13.74 1138 1150 10.56 10.15
18 11.15% 2002 - 100.39 9889 101.22 101.82 - 1104 1149 1057 9.97
19 11.55% 2002 91.59 100.54 100.08 102.34 102.62 13.64 1140 1152 1051 9.85
20 11.68% 2002 - - 100.16  102.44 102.80 - - 1162 1048 9.71
21 12.69% 2002 - 105.16 103.38 104.44 103.48 - 1114 1156 1032 9.88
22 12.75% 2002 9551 10256 103.90 10489 10519 1392 1200 1151 10.37 9.38
23 13.40% 2002 98.20 106.51 108.29 10650 10442 1387 1147 10.74 10.08 10.04
24 13.80% 2002 100.56 108.06 106.77 106.78 10593 13.66 1140 1157 10.27 9.82
25 13.82% 2002 101.61 108.12 105.77 107.36 10649 1341 1153 12,01 1041 9.79
26 5.75% 2003 100.00 100.00 90.67 82.07 8798 7.34 575 812 1283 11.18
27 6.50% 2003 68.46 100.00 91.60 84.65 9024 1453 650 859 1219 10.58
28 11.00% 2003 - 9725 99.75 99.75 . - 1170 1106 11.08 .
29 11.10% 2003 - - 100.60 101.13 101.84 - - 1092 10.65 10.05
30 11.75% 2003 - - 100.09 10294 103.80 - - 1172  10.66 10.20
31 11.78% 2003 - - 9971 10293 103.21 - - 1185 10.73 10.44
32 11.83% 2003 - 102.05 101.87 103.32 104.03 - 1132 1133 1061 10.04
33 6.50% 2004 66.96 100.00 90.30 8835 8884 1334 650 8.62 9.91 10.30
34 9.50% 2004 8140 9155 91.37 9275 9817 1224 1136 1156 1172 10.07
35 11.30% 2004 9355 9944 97.25 97.25 103.82 1257 1142 1193 12.09 10.08
36 11.50% 2004 - - 101.19 102.13 103.50 - - 1121 1084 10.08
37 11.57% 2004 - - 9895 10098 105.36 - - 1182 1126 9.47
38 11.75% 2004 - - 9965 103.01 104.69 - - 1183 10.84 10.14
39 11.95% 2004 - - 100.14 103.85 105.06 - - 1192 1081 10.23
40 11.98% 2004 - - 10020 103.99 105.19 - - 1193 1083 10.22
41 12.35% 2004 - 102.09 103.98 103.15 107.49 - 1183 1139 1137 9.77
42 12.50% 2004 9448 10329 10259 10552 106.26 13.68 1175 1185 10.77 10.15
43 12.59% 2004 - 105.11 103.09 106.06 107.18 - 1147 1184 10.77 10.11
44 6.50% 2005 65.73 102.18 83.37 89.46 8337 12.77 6.14 9.76 8.95 11.27
45 8.25% 2005 7485 75.07 80.20 85.69 9153 1221 1326 1248 1183 10.53
46 9.90% 2005 - - - - 9846 - - - - 10.21
47 10.20% 2005 - - - - 99.39 - - - - 10.15
48 10.50% 2005 8235 95.05 92.60 97.86 100.18 1333 1148 1211 1105 10.45
49 11.19% 2005 - 9947 96.77 100.79 103.16 - 1129 1187 1099 10.25
50 11.25% 2005 96.90 9785 97.22 10095 10331 11.81 1168 1184 11.00 10.08
51 13.75% 2005 100.28 102.97 105.15 11032 11039 13.70 1313 1259 1105 10.95
52 14.00% 2005 101.50 107.26 109.57 111.34 11249 13.62 1256 1196 11.18 10.72
53 14.00% 2005@ 101.95 109.27 109.06 11226 112.77 1362 1214 1202 10.85 10.47




Sr. Nomenclature Annual Average Prices ( Rs) Yield * (% per annum)
No. oftheloan 1996-97 1997-98 1998-99 1999-00 2000-01 1996-97 1997-98 1998-99 1999-00 2000-01**
1 2 3 4 5 6 7 8 9 10 11 12

B) Between5and 10 Years

54  6.75% 2006 6856 93.09 9600 7418 8101 1214 7.87 7.43 12.95 11.58
55 11.00% 2006 - - - - 10174 - - - - 10.55
56 11.25% 2006 96.27 9949 10399 103.99 . 1187 1134 1050 10.37 .
57 11.50% 2006 8828 9876 9779 10155 10465 1347 1173 1193 11.14 10.27
58 11.68% 2006 - - - 10275 104.85 - - - 11.04 10.42
59  11.75% 2006 - - 9857 10293 104.97 - - 1203 11.07 10.41
60 13.85%2006 101.03 10951 108.66 11049 11280 13.67 1213 1213 11.50 10.90
61 13.85%2006@ 101.66 109.31 108.92 109.10 11397 1355 1214 12.09 11.79 10.56
62 14.009% 2006 101.80 110.86 109.99 11098 11328 1364 1198 11.97 11.43 10.72
63  6.75% 2007 5998 8050 8344 9089 7958 1321 9.73 9.45 8.38 11.41
64 11.50% 2007 86.61 97.08 9694 101.36 10398 1331 11.99 12.05 11.22 10.42
65 11.90% 2007 - - 9218 10334 106.19 - - 1343 11.20 10.41
66 12.50% 2007 92.08 10143 10192 10511 10772 1381 1225 1213 11.42 10.84
67 13.05% 2007 - 106.17 105.02 108.63 110.64 - 1199 1210 11.25 10.62
68 13.65% 2007 10044 109.63 107.94 10858 11348 1358 1202 1217 11.86 10.72
69  9.50% 2008 7422 8391 8552 9033 9454 1320 1212 12.09 11.38 10.26
70 10.80% 2008 8176 9218 9407 9619 10022 1369 12.04 1182 11.52 10.71
71  11.40% 2008 - - - - 10297 - - - - 10.74
72 11.50% 2008 8201 9523 9697 101.03 103.81 1401 1227 1203 11.30 10.57

73 12.00% 2008 - - 107.34 103.66 106.02 - - 10.76 11.29 10.60
74 12.10% 2008 - - 9440 10353 105.84 - - 1312 11.42 10.84
75 12.15% 2008 - - 10022 99.72 107.43 - - 1210 12.20 10.55
76 12.22% 2008 - - 100.17 10342 107.78 - - 1219 11.56 10.67

77 12.25% 2008 - - 100.23 105.00 107.23 - - 1220 11.32 10.59
78 7.00%2009 100.00 100.00 9552 7951 @ 79.82 7.79 7.00 7.61 10.53 10.57
79 11.50% 2009 89.66 9549 9638 100.27 10351 1322 1219 1210 11.45 10.93
80 11.99% 2009 - - - 10335 106.19 - - - 11.39 10.76
81  7.50% 2010 61.74 8916 7624 7548 8162 1293 888 1116 11.68 10.56
82  8.75% 2010 7825 7563 8375 8250 8833 1162 1218 11.20 11.64 10.68
83 11.30% 2010 - - - - 101.99 - - - - 10.85
84 11.50% 2010 8565 96.66 9658 10036 103.13 1328 11.98 1204 11.43 10.93
85 12.25% 2010 - - 9995 100.79 107.41 - - 1226 12.11 10.76
86 12.29% 2010 - - 100.87 104.75 107.75 - - 1215 11.47 10.80

C) Between 10 and 15 Years

87  8.00% 2011 70.79 9338 10000 81.03 8414 1115 8.78 8.00 10.92 10.59
88 10.95% 2011 - - - - 99.82 - - - - 10.90
89 11.50% 2011 8456 9241 9572 99.79 10273 1365 1255 1216 11.53 11.00
90 12.00% 2011 87.34 9629 9844 10269 10643 1376 1251 1223 11.57 10.98
91 12.32% 2011 - - - 10494 107.98 - - - 1151 10.96
92  10.25% 2012 7661 9756 8870 90.61 9592 1568 1055 11.93 11.71 10.50
93 11.03% 2012 - - - - 9997 - - - 10.98
94  9.00% 2013 79.19 9297 10035 80.68 88.04 1150 9.81 8.95 11.94 10.73
95 12.40% 2013 - - 100.64 10464 108.52 - - 1230 11.70 11.08
96 10.009% 2014 100.00 9839 9046 9515 9219 10.00 1018 11.29 10.66 10.52
97 10.50% 2014 8524 9857 9976 8956 9716 1217 1066  10.53 12.03 10.77

98 11.83% 2014 - - - 10425 104.84 - - - 11.23 11.04
99 10.47% 2015 - - - - 100.70 - - - - 10.38
100 10.79% 2015 - - - - 99.08 - - - - 10.77

101 11.43% 2015 - - - - 102.62 - - - - 11.06
102 11.50% 2015 8417 9799 9818 9736 10249 1241 1174 11.75 11.87 11.07

D) Over 15Years
103 12.30% 2016 - - - 10477 107.71 - - - 11.64 10.96
104 12.60% 2018 - - 10040 10531 110.08 - - 1254 11.88 11.22



105 10.70% 2020 - - - - 96.58 - - - -

11.02

* 1 Based on annual average prices.

** : Monthly redemption yield is computed from April 2000 as the mean of the daily weighted average yields of
the transactions in each traded security. The weight is calculated as the share of the transaction in a given
security in the aggregated value of transactions in the said security. Prior to April 2000, the redemption yield
was not weighted and was computed as an average of daily prices of each security

.... Indicates that the relevant security was not traded during the year.

# : Compensation Bonds in respect of exports/ project exportsto Irag.

@  : Security issued on an instalment basis.

Sour ce :Reserve Bank of India



