Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 28 September 2000

Nonencl at ur e Amount Price * YTM %
(Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nomi nal

. CQutright Transactions
A. Governnent of India Dated Securities
Contract Date : Septenber 26, 2000

11.40 % 2008 5. 00 99. 90 11. 4158
11.40 % 2008 0.05 100. 17 11. 3633
11.50 % 2009 0. 40 100. 30 11. 4385
Contract Date : Septenber 27, 2000
13.75 % 2001 10. 00 101. 80 10. 7926
13.75 % 2001 5. 00 101. 80 10. 7926
13.75 % 2001 25.00 101. 80 10. 7926
13.75 % 2001 15. 00 101. 80 10. 7926
13.75 % 2001 25.00 101. 80 10. 7926
13.75 % 2001 10. 00 101. 80 10. 7926
13.75 % 2001 5. 00 101. 80 10. 7926
13.75 % 2001 5. 00 101. 80 10. 7926
13.75 % 2001 5. 00 101. 80 10. 7926
13.75 % 2001 5. 00 101. 80 10. 7926
13.75 % 2001 20. 00 101. 80 10. 7926
13.75 % 2001 50. 00 101. 80 10. 7926
13.75 % 2001 20. 00 101. 80 10. 7926
11.55 % 2001 5.00 100. 58 10. 6869
11.55 % 2001 10. 00 100. 60 10. 6592
11.55 % 2001 10. 00 100. 61 10. 6454
10.85 % 2001 5.00 100. 14 10. 6321
11.75 % 2001 25. 00 100. 90 10. 6612
11.15 % 2002 5.00 100. 80 10. 6695
11.15 % 2002 10. 00 100. 80 10. 6695
11.15 % 2002 5. 00 100. 78 10. 6812
11.15 % 2002 5. 00 100. 76 10. 6928
11. 15 % 2002 10. 00 100. 77 10. 6870
11. 15 % 2002 10. 00 100. 76 10. 6928
11. 15 % 2002 10. 00 100. 80 10. 6695
11.55 % 2002(1) 1.00 101. 11 10. 9364
11.83 % 2003 25.00 102. 30 10. 8417
11.83 % 2003 5. 00 102. 35 10. 8209
11.83 % 2003 25.00 102. 35 10. 8209
11.83 % 2003 10. 00 102. 35 10. 8209
11.83 % 2003 25.00 102. 35 10. 8209
11.83 % 2003 10. 00 102. 35 10. 8209
11.83 % 2003 25.00 102. 30 10. 8417
12.50 % 2004 5. 00 104. 83 10. 8006

12.50 % 2004 5.00 104. 85 10. 7937
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B. State Governnent Securities

1
1

1
1
1

Contract Date : Septenber 27, 2000
3. 00% MAHARASHTRA S. D. 2007 0.05
2. 25% GUIRAT SDL 2009 3.00
Contract Date : Septenber 28, 2000
1. 50% MAHARASHTRA S. D. 2009 0.50
2. 00% MAHARASHTRA SDL 2010 2.6704
2. 00% GUIARAT SDL 2010 0.2938

Tot al

C. Treasury Bills
(i) 14 Day Bills (Maturity-wi se)

(DD MM YYYY)

Cont r act
09/ 10/ 2000
Cont r act
09/ 10/ 2000
09/ 10/ 2000

Tot al
(ii) 91 Day Bills (Maturity-w se)

(DD MM YYYY)

Cont r act
09/ 10/ 2000
16/ 10/ 2000
30/ 10/ 2000
18/ 12/ 2000

Cont r act
30/ 10/ 2000
11/ 12/ 2000

Tot al

6.5142

Date : Septenber 27, 2000
88. 4625
Date : Septenber 28, 2000
3.00
0.75
92. 2125
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(iii) 182 Day Bills (Maturity-wi se)

(DD MM YYYY)
Contract Date : Septenber 27, 2000
12/ 10/ 2000 10. 00 99. 5948 9. 8729
15/ 02/ 2001 5. 00 96. 1285 10. 3970
15/ 03/ 2001 10. 00 95. 4234 10. 3301
Contract Date : Septenber 28, 2000
12/ 10/ 2000 5.00 99. 6084 10. 2216
Tot al 30. 00
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Septenber 27, 2000
19/ 10/ 2000 13.00 99. 4068 9.8733
23/ 08/ 2001 2.00 91. 2696 10. 5510
23/ 08/ 2001 5. 00 91. 2037 10. 6384
23/ 08/ 2001 10. 00 91. 2112 10. 6284
23/ 08/ 2001 10. 00 91. 1962 10. 6483
06/ 09/ 2001 40. 00 90. 9328 10. 5510
Contract Date : Septenber 28, 2000
05/ 10/ 2000 2.00 99. 8277 8. 9751
19/ 10/ 2000 1.00 99. 4223 10. 0717
02/ 11/ 2000 1.10 99. 0973 9. 4736
16/ 11/ 2000 2.50 98. 6231 10. 3712
30/ 11/ 2000 1.50 98. 2283 10. 4211
27/ 12/ 2000 2.00 97. 4763 10. 4712
25/ 01/ 2001 5.00 96. 6900 10. 4713
22/ 03/ 2001 5.00 95. 2114 10. 4612
22/ 03/ 2001 25.00 95. 2070 10. 4713
22/ 03/ 2001 10. 00 95. 2070 10. 4713
19/ 04/ 2001 1.425 94. 3585 10. 7206
19/ 04/ 2001 5. 00 94. 4477 10. 5411
19/ 04/ 2001 10. 00 94. 4477 10. 5411
23/ 08/ 2001 1.00 91. 1288 10. 7704
23/ 08/ 2001 5. 00 91. 2337 10. 6308
Tot al 157. 525
Il. REPO Transactions *
(O her than with RBI)
Norencl at ur e Anount Price * Repo Rate Repo
(Face Val ue) Per Rs. 100 (%pa) Peri od
(in Rs.Crore) Nom nal (Days)
(1) (2) (3) (4) (5)
A. Government of India Dated Securities
10.85 % 2001 25. 00 100. 20 10. 20 1
10.85 % 2001 20. 00 100. 20 10. 20 1
10.85 % 2001 45. 00 100. 20 10. 05 1
10.85 % 2001 45. 00 100. 20 10. 10 1
12.50 % 2004 25. 00 104. 85 10. 35 1
12.50 % 2004 25. 00 104. 85 10. 35 1
12.50 % 2004 25. 00 104. 85 10. 35 1
12.50 % 2004 25. 00 104. 85 10. 35 1
9.90 % 2005 10. 00 96. 00 11. 20 7



Tot al 245. 00

B. 364 day Treasury Bills

30/ 11/ 2000 10. 00 98. 2400 11.50 11

08/ 03/ 2001 10. 00 95. 5300 11.50 11

22/ 03/ 2001 26. 00 95. 2070 10. 35 1

15/ 06/ 2001 27.00 92. 9794 10. 00 1

09/ 08/ 2001 28. 00 91. 5826 10. 35 1
Tot al 101. 00

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 28 Septenber 2000

For previousissues of SGL Data please click here



