
Table 18a: Primary Dealers Transactions - May 2003

Band Duration Number of Value Yield

(No of Days) Transactions (Rs million) (Per cent per annum)

1 Up to 30 - - -

2 31 to 60 4 70.0 6.25-7.40

3 61 to 90 5 76.6 6.65-7.55

4 91 to 135 8 75.8 7.40-8.07

5 136 to 180 4 27.1 7.70-8.00

6 181 to 240  16 78.5 7.80-8.55

7 241 to 300 5 2.8 8.30-8.55

8 301 to 364 73 81.9 8.40-8.85

9 365 to 485 1 0.5 8.90

10 486 to 606 7 2.0 9.10-9.40

11 607 to 728 111 491.6 9.30-9.80

234 906.8 6.25 - 9.80Total


