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TENOR (years)




17-Jul-2020

VIELDS FOR
Year _|THE WEEK ENDING
97 day o770
182 day 65240
1 74640
2 93377
3 10,0660
4 10.4081
s 10,5625
3 10,0225
7 11,2804
3 11.4180
3 11,8047
10 11.8703
n 11,8875
12 12,0500
13 12.1017
1 12.2425
15 12.4520
16 12,5920
17 12,5007
18 12,6600
190 12.7496
2 12.79044
21 12,0015
2 13,0008
2 13,0717

Indicative yields
364
T N I 74640
2 728 |  t5ui22
3 1002 | tauizs
4 1456 | 12124
s 1820 | t1uizs
s 2186 | 10-u126
7 2508 9-Jut.27
s 2912 7-Ju.28
s 3216 6-Ju.20
10 3640 5-Ju.30
11 4,004 43t
12 4368 2.0u132
13 4732 1ul.33
14 5006 | 30-un-34
15 5460 | 20-uun3s
16 5824 | 27.uun3s
17 6188 | 26-uun37
18 6552 |  25.uun3s
10 6916 | 24-uun-30
2 7260 | 22.0un40
2 7604 | 21-qunst
2 8008 | 20-un42
2 8372 | 19-uun43
2 8736 | 17-uns
2 9100 |  16-sunss

* based on yields traded at the NSE




