Table 24a: Primary Dealers Transactions: February 2010

Band Duration Number of Value Yield
(No of Days) Transactions (Rs million) (Per cent per annum)
1 Up to 30 - - -
2 31to 60 - - -
3 61 to 90 2 49.0 4.40-4.42
4 91 to 135 1 7.3 4.40
136 to 180 2 100.0 4.64-4.70
6 181 to 240 1 0.5 4.45
7 241 to 300 - - -
8 301 to 364 3 15.1 4.71-4.73
Total 9 171.9 4.40-4.73
Source:Financial Markets Operations Division
Table 24b: Primary Dealers Transactions: February 2009 - February 2010
Period Number of Value Yield
Transactions (Rs million) (Per cent per annum)
February-10
02-05 Feb 5 156.3 4.40-4.70
08-11 Feb - - -
15-19 Feb 4 15.6 4.45-473
22-26 Feb - - -
Feb-09 26 334 6.65-7.65
Mar-09 12 87.1 5.65-7.25
Apr-09 12 79.2 5.00-5.75
May-09 7 10.3 4.45-5.00
Jun-09 3 425 4.45-4.80
Jul-09 13 208.6 4.25-4.95
Aug-09 12 333.9 4.00-4.65
Sep-09 14 120.8 4.00-4.59
Oct-09 18 91.7 4.00-4.81
Nov-09 16 256.5 4.40-4.66
Dec-09 23 117.8 4.10-4.70
Jan-10 16 69.9 4.25-4.78
Feb-10 9 171.9 4.40-4.73

Note: With effect from 23 March 2009, the number of Primary Dealers has increased from eleven to twelve.

Source:Financial Markets Operations Division.
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