Government Securities Daily Secondary Market Report for 12-September-2024

VALUE DATE | SECURITY COUPON/ MAT DATE MMY (%p.a) YTM (%p.a) PRICE/100 AMOUNT AMOUNT (COST)
12.SEP 0.000% 07-NOV-2024 10.497 10.975 98.415 30,000,000,000.000 29,524,500,000.000
12.SEP 0.000% 27-FEB.2025 13.001 13.458 94.354 1,000,000,000.000 943,540,000.000
12-SEP 0.000% 13-MAR-2025 13.199 13.636 93.825 1,950,000,000.000 1,829,587,500.000
12-SEP 0.000% 13-MAR-2025 13.001 13.425 93.912 2,000,000,000.000 1,878,240,000.000
12-SEP 0.000% 13-MAR-2025 13.001 13.425 93.912 250,000,000.000 234,780,000.000
12-SEP 0.000% 13-MAR-2025 13.001 13.425 93.912 300,000,000.000 281,736,000.000
12-SEP 0.000% 13-MAR-2025 12.751 13.159 94.022 600,000,000.000 564,132,000.000
12-SEP 0.000% 13-MAR-2025 12.751 13.159 94.022 1,100,000,000.000 1,034,242,000.000
12-SEP 0.000% 13-MAR-2025 12.751 13.159 94.022 800,000,000.000 752,176,000.000
12-SEP 0.000% 13-MAR-2025 12.751 13.159 94.022 3,000,000,000.000 2,820,660,000.000
12-SEP 0.000% 13-MAR-2025 9.999 10.250 95.251 10,500,000.000 10,001,355.000
12-SEP 0.000% 14-AUG-2025 13.000 13.065 89.312 168,000,000.000 150,044,160.000
12-SEP 0.000% 25-AUG-2025 14.121 14.169 88.164 1,000,000,000.000 881,640,000.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 13,800,000,000.000 12,082,866,000.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 2,095,000,000.000 1,834,319,150.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 60,000,000.000 52,534,200.000
12.SEP 0.000% 11.SEP-2025 14.250 14.253 87.557 50,000,000.000 43,778,500.000
12.SEP 0.000% 11.SEP-2025 14.250 14.253 87.557 35,635,600,000.000 31,201,462,292.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 3,000,000,000.000 2,626,710,000.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 2,000,000,000.000 1,751,140,000.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 45,000,000.000 39,400,650.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 850,000,000.000 744,234,500.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 3,500,000,000.000 3,064,495,000.000
12.5Ep 0.000% 11.SEP-2025 14.250 14.253 87.557 5,000,000,000.000 4,377,850,000.000

14.250 14.253 87.557 1,364,400,000.000 1,194,627,708.000
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12-SEP 0.000% 11-SEP-2025
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 800,000,000.000 700,456,000.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 40,000,000.000 35,022,800.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 5,000,000,000.000 4,377,850,000.000
12-SEP 0.000% 11-SEP-2025 14.250 14.253 87.557 11,000,000,000.000 9,631,270,000.000
12-SEP 0.000% 11-SEP-2025 14.229 14232 87.573 300,000,000.000 262,719,000.000
12-SEP 0.000% 11-SEP-2025 14.229 14232 87.573 300,000,000.000 262,719,000.000
12-SEP 17.000% 16-JAN-2025 11592 104.349 15,000,000,000.000 15,652,394,301.000
12-SEP 17.000% 16-JAN-2025 11.602 104.346 10,000,000,000.000 10,434,600,000.000
12-SEP 17.000% 16-JAN-2025 11592 104.349 4,000,000,000.000 4,173,971,814.000
12-SEP 14.125% 13-JAN-2028 16.000 97.398 10,400,000.000 10,129,392.000
12-SEP 14.250% 23-AUG-2029 14500 99.667 2,500,000.000 2,491,675.000
12-SEP 14.250% 22-JUN-2034 16.629 91.353 9,000,000.000 8,221,770.000
12-SEP 16.000% 14-MAY-2037 15.407 107.809 200,000,000.000 215,618,000.000
12-SEP 16.000% 14-MAY-2037 15.427 107.696 27,800,000.000 29,939,488.000
12-SEP 16.000% 14-MAY-2037 16.300 102.949 5,000,000.000 5,147,450.000
12-SEP 15.800% 23-JUN-2039 16.350 99.628 4,000,000,000.000 3,985,120,000.000
12-SEP 15.800% 23-JUN-2039 16.460 99.039 237,000,000.000 234,722,430.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 350,000,000.000 351,543,500.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 900,000,000.000 903,969,000.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 300,000,000.000 301,323,000.000
12-SEP 15.800% 23-JUN-2039 16.351 99.623 4,000,000,000.000 3,984,920,000.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 200,000,000.000 200,882,000.000
12-SEP 15.800% 23-JUN-2039 16.500 98.826 25,000,000.000 24,706,500.000
12-SEP 15.800% 23-JUN-2039 16.499 98.831 1,500,000,000.000 1,482,465,000.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 250,000,000.000 251,102,500.000
12-SEP 15.800% 23-JUN-2039 16.500 98.826 105,000,000.000 103,767,300.000
12-SEP 15.800% 23-JUN-2039 16.100 100.990 900,000,000.000 908,910,000.000
16.200 100.441 400,000,000.000 401,764,000.000
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12-SEP 15.800% 23-JUN-2039
12-SEP 15.800% 23-JUN-2039 16.200 100.441 3,150,000,000.000 3,163,891,500.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 400,000,000.000 401,764,000.000
12-SEP 15.800% 23-JUN-2039 16.100 100.990 1,500,000,000.000 1,514,850,000.000
12-SEP 15.800% 23-JUN-2039 16.100 100.990 600,000,000.000 605,940,000.000
12-SEP 15.800% 23-JUN-2039 16.490 98.879 237,000,000.000 234,343,305.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 300,000,000.000 301,323,000.000
12-SEP 15.800% 23-JUN-2039 16.450 99.092 11,300,000.000 11,197,396.000
12-SEP 15.800% 23-JUN-2039 16.500 98.826 123,100,000.000 121,654,806.000
12-SEP 15.800% 23-JUN-2039 15.700 103.237 300,000,000.000 309,709,572.000
12.5EP 15.800% 23.JUN-2039 16.200 100.441 200,000,000.000 200,882,000.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 650,000,000.000 652,866,500.000
12-SEP 15.800% 23-JUN-2039 16.557 98.525 8,000,000.000 7,882,000.000
12-SEP 15.800% 23-JUN-2039 16.500 98.826 300,000,000.000 296,478,000.000
12-SEP 15.800% 23-JUN-2039 16.500 98.826 300,000,000.000 296,478,000.000
12.SEP 15.800% 23-JUN.2039 16.450 99.092 454,200,000.000 450,075,864.000
12-SEP 15.800% 23-JUN-2039 16.450 99.092 119,900,000.000 118,811,308.000
12.SEP 15.800% 23-JUN.2039 16.450 99.092 237,000,000.000 234,848,040.000
12.SEP 15.800% 23JUN.2039 16.450 99.092 2,200,000.000 2,180,024.000
12.SEP 15.800% 23.JUN-2039 16.100 100.990 400,000,000.000 403,960,000.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 600,000,000.000 602,646,000.000
12.SEP 15.800% 23-JUN.2039 16.200 100.441 400,000,000.000 401,764,000.000
12.SEP 15.800% 23.JUN-2039 16.500 98.826 119,900,000.000 118,492,265.000
12-SEP 15.800% 23-JUN-2039 15.500 104.392 120,000,000.000 125,270,450.000
12-SEP 15.800% 23-JUN-2039 16.500 98.826 25,000,000,000.000 24,706,500,000.000
16.200 100.441 200,000,000.000 200,882,000.000
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12-SEP 15.800% 23-JUN-2039 16.450 99.092 123,100,000.000 121,982,252.000
12-SEP 15.800% 23-JUN-2039 16.200 100.441 300,000,000.000 301,323,000.000
12-SEP 15.800% 23-JUN-2039 16.450 99.092 2,500,000.000 2,477,300.000
12-SEP 15.800% 23-JUN-2039 16.100 100.990 600,000,000.000 605,940,000.000
12.5EP 17.500% OL-NOV-2040 17.181 107.024 60,000,000.000 64,214,400.000
12-SEP 17.500% O01-NOV-2040 17.181 107.024 100,000,000.000 107,024,000.000
12-SEP 17.500% O01-NOV-2040 17.181 107.024 70,000,000.000 74,916,800.000
12-SEP 18.500% 14-AUG-2042 15.407 119.027 102,000,000.000 121,407,737.000
12-SEP 18.500% 14-AUG-2042 17.450 106.062 10,000,000.000 10,606,200.000
12-SEP 18.500% 14-AUG-2042 17.460 106.004 10,000,000.000 10,600,400.000
12.SEP 18.500% 14.AUG.2042 15.407 119.027 102,000,000.000 121,407,737.000
. 1500% 14-AUG-
12-SEP 18.500% 14-AUG-2042 16.500 111.763 4,200,000.000 4,694,046.000
12.SEP 18.500% 14.AUG.2042 17.251 107.211 60,000,000.000 64,326,600.000
. 1500% 14-AUG-
12.SEP 18.500% 14.AUG.2042 17.500 105.776 10,000,000.000 10,577,600.000
. 500% 14-AUG-
12.5EP 15.000% 18.JUN-2043 15.520 99.383 20,200,000.000 20,075,366.000
. 1000% 18-JUN-
12-SEP 15.000% 18-JUN-2043 16.350 94.703 12,800,000.000 12,122,000.000
12-SEP 15.000% 18-JUN-2043 16.900 91.815 10,900,000.000 10,007,835.000
12-SEP 15.000% 18-JUN-2043 15.763 97.972 10,000,000.000 9,797,200.000
12.SEP 15.000% 18-JUN.2043 17.400 89.328 170,000,000.000 151,857,600.000
- 1000% 18-JUN-
12-SEP 15.000% 18-JUN-2043 16.250 95.244 10,500,000.000 10,000,620.000
12.SEP 15.000% 18.JUN-2043 15.500 99.501 301,600,000.000 300,095,016.000
- 1000% 18-JUN-
12-SEP 15.000% 18-JUN-2043 15.650 98.623 100,000,000.000 98,623,000.000
12-SEP 15.000% 18-JUN-2043 16.035 96.430 270,000,000.000 260,361,000.000

TOTAL

208,042,600,000.000




