Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 06 November 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 : Novenber 03, 2000

12. 50 % 2004 10. 00 105. 40 10. 5535
12. 50 % 2004 5.00 105. 40 10. 5535
11. 19 % 2005 5.00 101. 70 10. 7160
11.68 % 2006 5.00 103. 00 10. 9293
11.90 % 2007 3.00 103. 58 11. 1135
11.90 % 2007 2.00 103. 58 11. 1135
12. 00 % 2008 5.00 103.51 11. 2934
12. 00 % 2008 5.00 103. 57 11. 2816
11. 40 % 2008 10. 00 100. 69 11. 2582
11. 40 % 2008 10. 00 100. 63 11. 2699
11. 40 % 2008 15. 00 100. 63 11. 2699
11.30 % 2010 5.00 99. 08 11. 4524
11.30 % 2010 5.00 98. 95 11. 4750
11.30 % 2010 5.00 98. 95 11. 4750
Contract Date : Novenber 04, 2000
10.85 % 2001 5.00 100. 32 10. 3381
11.75 % 2001 25. 00 101. 06 10. 3038
11. 15 % 2002 10. 00 101. 27 10. 3489
11. 10 % 2003 10. 00 101. 315 10. 4635

12.50 % 2004
12.50 % 2004
12.50 % 2004
12.50 % 2004
12.50 % 2004
12.50 % 2004
12.50 % 2004
12.50 % 2004
14.00 % 2005
11.00 % 2006
11.00 % 2006
11.00 % 2006
11.00 % 2006
11.00 % 2006
11.00 % 2006
11.00 % 2006
11.00 % 2006
9.50 % 2008
12.00 % 2008
11.40 % 2008
11.40 % 2008
11.40 % 2008

. 00 105. 42 10. 5451
00 105. 42 10. 5451
00 105. 42 10. 5451
. 00 105. 42 10. 5451
. 00 105. 39 10. 5555
00 105. 31 10. 5833
00 105. 41 10. 5486
00 105. 40 10. 5520
. 086 110. 95 10. 8992
00 100. 61 10. 8457
00 100. 59 10. 8505
00 100. 56 10. 8576
00 100. 57 10. 8552
00 100. 57 10. 8552
00 100. 58 10. 8528
00 100. 57 10. 8552
00 100. 50 10. 8719
. 214 90. 50 11. 4494
00 103. 85 11. 2264
. 00 100. 90 11. 2173
00 100. 85 11. 2270
. 00 100. 85 11. 2270
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B. State CGovernnent Securities

Cont r act

Dat e :

Novenber

12. 00% MAHARASHTRA SDL 2010

Cont r act

Dat e :

Novenber

12. 00% ANDHRA PRADESH SDL 2010

Tot al

C. Treasury Bills

(i) 14 Day Bills (Maturity-w se)

00
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. 054
50
00
00
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. 04505
. 05625
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. 0253
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11. 9425

11. 5981



(DD MM YYYY)
Contract Date : Novenber 06, 2000

13/ 11/ 2000 5.00 99. 8277 8.9751
Tot al 5.00
(i1) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Novenber 04, 2000
11/ 12/ 2000 5.00 99. 1349 8. 5850
Contract Date : Novenber 06, 2000
08/ 01/ 2001 15. 00 98. 4536 9. 0751
15/ 01/ 2001 5.00 98. 2847 9. 0752
29/ 01/ 2001 22.50 97. 9487 9. 0751
Tot al 47. 50
(i1i) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : Novenber 06, 2000
10/ 11/ 2000 1.36 99. 9047 8. 6806
10/ 11/ 2000 8. 00 99. 9037 8. 7717
23/ 11/ 2000 10. 00 99. 5456 9.7739
23/ 11/ 2000 10. 00 99. 5456 9.7739
23/ 11/ 2000 9. 00 99. 5456 9.7739
01/ 02/ 2001 23. 3325 97.8770 9. 0751
12/ 04/ 2001 15. 00 95. 9156 9.8728
Tot al 76. 6925
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Novenber 06, 2000
16/ 11/ 2000 2.00 99. 7486 9.1740
25/ 01/ 2001 0. 2875 98. 0445 9. 0750
22/ 03/ 2001 10. 00 96. 4217 9. 9326
31/ 05/ 2001 10. 00 94. 6071 10. 0724
09/ 08/ 2001 25. 00 92. 8199 10. 2019
23/ 08/ 2001 10. 00 92. 4830 10. 2020
23/ 08/ 2001 15. 00 92. 4830 10. 2020
06/ 09/ 2001 5.00 92. 1486 10. 2020
06/ 09/ 2001 5.00 92. 1486 10. 2020
01/ 11/ 2001 5.00 90. 8593 10. 1721
01/ 11/ 2001 10. 00 90. 8430 10. 1920
01/ 11/ 2001 15. 00 90. 8430 10. 1920
Tot al 112. 2875

Il. 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

11.55 % 2001 5. 00 100. 70 11. 00 16
11.83 % 2003 5. 00 102. 90 11. 00 16
9.90 % 2005 5. 00 97. 00 11. 00 16
10.85 % 2001 25.00 100. 40 10. 15 1
10.85 % 2001 25.00 100. 40 10. 15 1

10.85 % 2001 25.00 100. 40 10. 15 1



10.85 % 2001 20. 00 100. 40 10. 15 1
11.75 % 2001 25.00 101. 10 10. 10 1
11.75 % 2001 25.00 101. 10 10. 10 1
11.75 % 2001 25.00 101. 10 10. 10 1
11. 47 % 2001 5. 00 101. 00 10. 05 1
11.15 % 2002 10. 00 101. 26 10. 05 1
11.15 % 2002 25.00 101. 26 10. 10 1
11.10 % 2003 20. 00 101. 30 10. 15 1
11.10 % 2003 20. 00 101. 30 10. 15 1
12.50 % 2004 25.00 105. 38 10. 25 1
12.50 % 2004 25.00 105. 38 10. 25 1
12.50 % 2004 25.00 105. 38 10. 25 1
12.50 % 2004 25.00 105. 38 10. 25 1
9.90 % 2005 20. 00 97. 25 10. 40 1
11.19 % 2005 5. 00 101. 90 10. 40 1
12.32 % 2011 25.00 104. 48 10. 25 1
12.32 % 2011 25.00 104. 48 10. 25 1
12.32 % 2011 25.00 104. 48 10. 25 1
12.32 % 2011 25.00 104. 48 10. 25 1
12.32 % 2011 25.00 104. 48 10. 25 1
Tot al 515. 00
B. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
15/ 06/ 2001 27.00 94. 2102 10. 15 1
15/ 06/ 2001 27.00 94. 2102 10. 15 1
15/ 06/ 2001 27.00 94. 2102 10. 15 1
15/ 06/ 2001 27.00 94. 2102 10. 15 1
04/ 10/ 2001 25.00 91. 4870 10. 10 1
04/ 10/ 2001 25.00 91. 4870 10. 10 1
04/ 10/ 2001 17.00 91. 4870 10. 10 1
Tot al 175. 00

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 06 Novenber 2000

For previousissues of SGL Data please click here



