Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 20 October 2000

Norencl at ure Anount Price * YTM %
(Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nom nal

I. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : Cctober 18, 2000

13.55 % 2001 5.00 102. 97 10. 6100
Contract Date : Cctober 19, 2000
10.85 % 2001 2.50 100. 33 10. 3512
13.55 % 2001 10. 00 103. 00 10. 5750
11. 00 % 2002 5.00 100. 67 10. 5127
11. 00 % 2002 5.00 100. 69 10. 4985
11. 15 % 2002 10. 00 101. 07 10. 4872
11. 15 % 2002 5.00 101. 06 10. 4932
11. 15 % 2002 5.00 101. 055 10. 4962
13.82 % 2002 15. 00 105. 39 10. 6190
11. 10 % 2003 5.00 101. 075 10. 5893
12.50 % 2004 0. 20 105. 15 10. 6600
12. 50 % 2004 1. 00 104. 98 10. 7187
12. 50 % 2004 1. 00 104. 98 10. 7187
12.59 % 2004 0. 06 106. 10 10. 5285
11.98 % 2004 5.00 103.72 10. 7744
14. 00 % 2005 2.00 110. 30 11. 0882
11. 68 % 2006 5.00 102. 59 11. 0353
11. 68 % 2006 5.00 102. 585 11. 0366
11.75 % 2006 5.00 102. 74 11. 0702
11. 00 % 2006 5.00 99. 92 11. 0104
11. 00 % 2006 5. 00 99. 93 11. 0080
11. 40 % 2008 10. 00 99. 78 11. 4371
11. 40 % 2008 5. 00 99. 775 11. 4381
11. 40 % 2008 10. 00 99. 79 11. 4351
11. 40 % 2008 10. 00 99. 79 11. 4351
11. 40 % 2008 10. 00 99. 80 11. 4332
11. 40 % 2008 10. 00 99. 80 11. 4332
11. 40 % 2008 5. 00 99. 80 11. 4332
11. 40 % 2008 5.00 99. 80 11. 4332
11. 40 % 2008 5.00 99. 80 11. 4332
11.30 % 2010 0.71 98. 00 11. 6411
11.30 % 2010 3.50 97. 96 11. 6481
11.30 % 2010 0.15 98. 05 11. 6323
11.30 % 2010 5.00 97.94 11. 6517
11.30 % 2010 0. 30 98. 00 11. 6411
11.30 % 2010 5.00 97.94 11. 6517
10.95 % 2011 0. 50 97. 20 11. 4072
10.95 % 2011 0. 50 96. 75 11. 4831
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11.30 % 2010 5.00
11.30 % 2010 5.00
11.30 % 2010 5.00
11.30 % 2010 7.50
11.30 % 2010 5.00
11.30 % 2010 5.00
12.32 % 2011 5.00
12. 40 % 2013 15. 00
Tot al 815. 82
B. State CGovernnent Securities
Contract Date : Cctober 19, 2000
11. 85% GUIRAT SDL 2009 0. 008
12. 00% UTTAR PRADESH SDL 2010 2.00

Contract Date : Cctober 20, 2000
12. 00% ANDHRA PRADESH SDL 2010 2.2738
Tot al 4.2818

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

(DD MM YYYY)
Contract Date : Cctober 19, 2000
30/ 10/ 2000 10. 00
Contract Date : Cctober 20, 2000
30/ 10/ 2000 0. 85
30/ 10/ 2000 0.48
Tot al 11. 33
(i1) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Cctober 19, 2000
30/ 10/ 2000 5. 00
11/ 12/ 2000 10. 00
18/ 12/ 2000 5. 00
18/ 12/ 2000 10. 00
08/ 01/ 2001 1.50
15/ 01/ 2001 10. 00
Contract Date : Cctober 20, 2000
23/ 10/ 2000 2.00
30/ 10/ 2000 14. 00
08/ 01/ 2001 1. 00
Tot al 58.50
(i1i) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : Cctober 19, 2000
10/ 11/ 2000 11. 00
04/ 01/ 2001 0.04
Contract Date : Cctober 20, 2000
15/ 02/ 2001 10. 00
Tot al 21.04
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Cctober 19, 2000
02/ 11/ 2000 1. 00
02/ 11/ 2000 0. 375

02/ 11/ 2000 10. 00
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16/ 11/ 2000 0. 6825 99. 3022 9.1351

25/ 01/ 2001 10. 00 97. 4340 9. 7819

22/ 03/ 2001 5. 00 95. 8920 10. 1258

06/ 09/ 2001 5. 00 91. 6201 10. 3394

04/ 10/ 2001 5. 00 90. 9711 10. 3220

04/ 10/ 2001 5. 00 90. 9711 10. 3220

18/ 10/ 2001 5.00 90. 6387 10. 3281

18/ 10/ 2001 15. 00 90. 6347 10. 3330

18/ 10/ 2001 20. 00 90. 6428 10. 3232

18/ 10/ 2001 5. 00 90. 6428 10. 3232

18/ 10/ 2001 10. 00 90. 6428 10. 3232

18/ 10/ 2001 5. 00 90. 6347 10. 3330

18/ 10/ 2001 15. 00 90. 6347 10. 3330

Contract Date : October 20, 2000

02/ 11/ 2000 9.00 99. 6646 9. 4228

18/ 10/ 2001 25.00 90. 6592 10. 3316

18/ 10/ 2001 10. 00 90. 6510 10. 3416

18/ 10/ 2001 5. 00 90. 6673 10. 3217

18/ 10/ 2001 20. 00 90. 6673 10. 3217

18/ 10/ 2001 5.00 90. 6510 10. 3416

18/ 10/ 2001 10. 00 90. 6510 10. 3416

18/ 10/ 2001 10. 00 90. 6592 10. 3316

18/ 10/ 2001 3.8875 90. 6347 10. 3615

18/ 10/ 2001 5.00 90. 6428 10. 3516

Tot al 219. 945
1. REPO Transactions *
(G her than with RBI)

Nonencl at ur e Amount 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

11.98 % 2004 25.00 103. 80 8. 45 4
11.98 % 2004 25.00 103. 80 8. 45 4
11.98 % 2004 25.00 103. 80 8. 45 4
11.98 % 2004 25.00 103. 80 8. 45 4
11.90 % 2007 10. 00 103. 20 8. 50 4
12.00 % 2008 50. 00 102. 60 8. 60 4
11.99 % 2009 90. 00 102. 55 8. 50 4
11.55 % 2001 50. 00 100. 72 8. 00 1
10.85 % 2001 40. 00 100. 32 8. 50 1
11.75 % 2001 50. 00 101. 04 8. 40 3
11.75 % 2001 40. 00 101. 04 8.25 1
11.75 % 2001 15. 00 101. 10 8. 40 3
11.75 % 2001 1. 00 101. 10 8.75 3
11.75 % 2001 5. 00 101. 04 8. 50 1
11. 47 % 2001 60. 00 101. 00 8.35 3
11.00 % 2002 30. 00 100. 68 8. 40 3
11.00 % 2002 10. 00 100. 68 8. 40 3
11.00 % 2002 20. 00 100. 68 8. 40 3
11. 15 % 2002 30. 00 101. 08 8. 30 3
11. 15 % 2002 20. 00 101. 08 8.25 1



11. 15 % 2002 35. 00 101. 10 8.40 1
11. 15 % 2002 60. 00 101. 08 8.45 3
11. 15 % 2002 97. 00 101. 08 8.40 3
11. 15 % 2002 40. 00 101. 10 8.50 3
11.55 % 2002( | NSTAL 15. 00 101. 90 8.35 3
12. 50 % 2004 38. 05 105. 08 8.25 3
12. 50 % 2004 30. 00 105. 10 8.40 3
11.50 % 2004 25. 00 102. 30 8.40 3
11.50 % 2004 22.00 102. 30 8.40 3
12.59 % 2004 45. 00 105. 32 9. 00 14
11. 19 % 2005 100. 00 101. 35 8.30 3
11.00 % 2006 23. 00 99. 92 8.50 3
12. 00 % 2008 25. 00 102. 66 8.40 3
12. 00 % 2008 25. 00 102. 66 8.40 3
12. 00 % 2008 25. 00 102. 66 8.40 3
11. 40 % 2008 75. 00 99. 83 8.50 3
11. 40 % 2008 25. 00 99. 85 8.15 1
12.32 % 2011 25. 00 103. 80 8.65 1
12.32 % 2011 25. 00 103. 80 8.65 1
12.32 % 2011 25. 00 103. 80 8.65 1
12.32 % 2011 25. 00 103. 80 8. 65 1
11.83 % 2014 25. 00 100. 60 8.65 1
11.83 % 2014 25. 00 100. 60 8. 65 1
11.83 % 2014 25. 00 100. 60 8. 65 1
11.83 % 2014 25. 00 100. 60 8. 65 1
Tot al 1526. 05
B. State CGovernnent Dated Securities
11% MP SDL 2010 0.35 95. 00 8.75 3
11% RAJASTHAN SDL 2010 0.43 95. 00 8.75 3
11% UP SDL 2010 0. 50 95. 00 8.75 3
11% AP SDL 2010 0.24 95. 00 8.75 3
Tot al 1.52
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(i1) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(i1i) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 20 Cctober 2000

For previousissues of SGL Data please click here



