Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 17 November 2000

Norencl at ur e Anmpunt Price * YTM %
(Face Val ue) Per Rs. 100 I ndi cative
(in Rs.Crore) noni nal

I. Qutright Transactions
A. Governnment of India Dated Securities
Contract Date : Novenber 15, 2000

11.15 % 2002 20. 00 101. 39 10. 2612
11.03 % 2012 5. 00 97. 27 11. 4543
11.03 % 2012 5.00 97. 25 11. 4575
Contract Date : Novenber 16, 2000

11.55 % 2001 5. 00 100. 78 10. 1898
11.15 % 2002 25.00 101. 40 10. 2537
11.15 % 2002 25.00 101. 39 10. 2599
12.50 % 2004 5. 00 105. 565 10. 4770
12.50 % 2004 5. 00 105. 63 10. 4544
12.50 % 2004 5. 00 105. 64 10. 4509
12.50 % 2004 5. 00 105. 64 10. 4509
12.50 % 2004 15. 00 105. 65 10. 4474
12.50 % 2004 1.00 105. 57 10. 4753
12.50 % 2004 5. 00 105. 60 10. 4648
12.50 % 2004 5. 00 105. 645 10. 4491
12.50 % 2004 5.00 105. 65 10. 4474
12.50 % 2004 10. 00 105. 645 10. 4491
12.50 % 2004 5. 00 105. 64 10. 4509
12.50 % 2004 5. 00 105. 62 10. 4578
12.50 % 2004 5.00 105. 57 10. 4753
11.50 % 2004 5.00 102. 70 10. 5511

9.90 % 2005 5. 00 97. 63 10. 5793

9.90 % 2005 5. 00 97. 62 10. 5822

9.90 % 2005 5. 00 97. 635 10. 5778

9.90 % 2005 15. 00 97. 65 10. 5734
13.75 % 2005 1.10 103. 00 12. 8434
14.00 % 2005 0.10 111. 42 10. 7606
14.00 % 2005 5. 00 111.13 10. 8373
11.19 % 2005 5. 00 102. 05 10. 6184
11.19 % 2005 5. 00 102. 23 10. 5699
11.19 % 2005 5. 00 102. 05 10. 6184
11.19 % 2005 5. 00 102. 00 10. 6319
11.19 % 2005 10. 00 102. 25 10. 5645
11.19 % 2005 5. 00 102. 00 10. 6319
11.19 % 2005 10. 00 102. 24 10. 5672
11.19 % 2005 10. 00 102. 255 10. 5631
11.68 % 2006 10. 00 103. 77 10. 7359
11.68 % 2006 5. 00 103.75 10. 7408
11.75 % 2006 10. 00 104. 02 10. 7465

11.75 % 2006 5.00 104. 05 10. 7392
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Contract Date :

2001
2001
2001
2001
2002
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. 4335
. 4528
. 4608
. 4495
. 4576
. 4319
. 4495
. 4528
. 4528
. 4544
. 4343
. 4544
L4175
. 4367
. 4351
. 4592
. 4335
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. 4479
. 4576
. 4351
. 5006
. 3956
. 5673
. 5673
. 5673
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. 5643
. 5505
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. 2094
. 1643
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. 2709
. 2523
. 2554
. 2709
. 2647
. 2523
. 3635
. 3635
. 3635
. 3491
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. 4598
. 4598
. 4633
. 4703
. 4668
. 4668
. 4285
. 4616
. 4633
. 4459
. 4651
. 4633
LAT73
. 5158
. 5989
. 5232
. 5295
. 6263
. 6175
. 6278
. 6182
. 5912
L5777
. 6588
. 6317
. 5912
. 5858
. 5804
L5777
. 5750
. 5723
. 6182
. 6047
. 5993
. 5939
. 5750
. 5885
. 5615
. 5912
. 5831
. 6452
. 6317
. 6047
. 6047
. 6047
. 5993
. 5912
. 5912
. 6047
. 5426
. 6182
. 5615
. 6588
. 5993
. 6317
. 6561
. 6452
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. 0615
. 0567
. 0653
. 0557
. 0653
. 0518
. 0518
. 0615
. 0576
. 0653
. 0518
. 0634
. 0518
. 0230
. 0557
. 0634
. 0557
. 0557
. 0538
. 0518
. 0538
. 0634
. 0634
. 0576
. 0576
. 0557
. 0576
. 0518
. 0480
. 0538
. 1815
. 1833
L1797
. 1743
. 1652
. 2335
. 2661
. 2523
. 2609
. 2712
. 2626
. 4496
. 4577
. 4673
. 4336
. 4697
. 4786
. 4577
. 4657
. 4898
L4713
. 4673
. 4761
L4721
. 4657
. 4641
. 4745



11.03 % 2012 0. 50
11.03 % 2012 10. 00
11.03 % 2012 5. 00
11.03 % 2012 5. 00
11.03 % 2012 2.00
11.03 % 2012 5. 00
11.03 % 2012 5. 00
Tot al 3207.919

B. State Governnent Securities

Contract Date : Novenber 16, 2000

11. 00% MAHARASHTRA S. D. 2002
12. 50% MAHARASHTRA SDL 2004
14. 00% GUJARAT S.D.L. 2005

13. 85% MAHARASHTRA SDL 2006
12.00% TAM L NADU SDL 2010

12. 00% MAHARASHTRA SDL 2010

Contract Date : Novenber

12. 50% KARNATAKA SDL, 2008

12. 00% RAJASTHAN SDL 2010

12. 00% MADHYA PRADESH SDL 2010
12.00% TAM L NADU SDL 2010

12. 00% RAJASTHAN SDL 2010

12. 00% RAJASTHAN SDL 2010

Tot al

N -

IN

C. Treasury Bills
(i) 14 Day Bills (Maturity-wise)

( DD/ MM YYYY)
Contract Date : Novenber 17, 2000
20/ 11/ 2000 0. 25
27/ 11/ 2000 3.00
27/ 11/ 2000 0. 65
Tot al 3.90
(ii) 91 Day Bills (Maturity-w se)
( DD/ MM YYYY)
Contract Date : Novenber 16, 2000
11/ 12/ 2000 2.50
18/ 12/ 2000 3.75
25/ 12/ 2000 35. 00
02/ 01/ 2001 15. 00
05/ 02/ 2001 40. 00
12/ 02/ 2001 30. 00
Tot al 126. 25
(iii) 182 Day Bills (Maturity-w se)
( DD/ MM YYYY)
Contract Date : Novenber 16, 2000
12/ 04/ 2001 5. 00
Contract Date : Novenber 17, 2000
12/ 04/ 2001 5.00
Tot al 10. 00
(iv) 364 Day Bills (Maturity-w se)
( DD/ MM YYYY)
Contract Date : Novenber 16, 2000
08/ 02/ 2001 1.50
09/ 08/ 2001 0.012

18/ 10/ 2001 20.00
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. 0475
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. 9726
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. 4705
. 4786
. 4705
L4721
. 4689
. 4561
L4721

. 0068
. 2534
. 2506
. 2475
L4782
. 4379

. 5331
. 5034
. 5034
L4781
. 4848
. 4848

. 9768
. 9964
. 9781

. 4300
. 5156
9755
5168
6526
. 6622

. 6234

0224

. 9672
. 9725
. 0424



15/ 11/ 2001 5.00 90. 8476 10. 0745
Contract Date : Novenber 17, 2000

30/ 11/ 2000 5. 00 99. 6805 8.9747
18/ 05/ 2001 5.00 95. 2279 10. 0225
18/ 05/ 2001 5. 00 95. 2279 10. 0225
31/ 05/ 2001 5. 00 94. 9044 10. 0225
15/ 06/ 2001 70. 00 94. 5082 10. 0723
15/ 06/ 2001 5. 00 94. 5082 10. 0723
09/ 08/ 2001 10. 00 93. 1933 10. 0325
09/ 08/ 2001 5. 00 93. 1366 10. 1222
23/ 08/ 2001 10. 00 92. 8001 10. 1222
23/ 08/ 2001 5.00 92. 8001 10. 1222
06/ 09/ 2001 10. 00 92. 5004 10. 0723
20/ 09/ 2001 5. 00 92.1701 10. 0723
01/11/ 2001 4. 00 91. 1376 10. 1421
Tot al 170. 512

Il. REPO Transactions *
(O her than with RBI)

Nonmencl at ure Anmount 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. CGovernnent of India Dated Securities

11.55 % 2001 5.00 100. 78 9. 65 16
12.50 % 2004 18. 00 105. 63 8. 40 4
12.40 % 2013 15. 00 105. 80 10. 70 16
11.55 % 2001 20. 00 100. 77 8.45 3
11.55 % 2001 43. 00 100. 75 8.15 1
11.55 % 2001 25. 00 100. 75 8.25 1
11.55 % 2001 25. 00 100. 75 8.25 1
11.55 % 2001 25. 00 100. 75 8. 30 3
11.55 % 2001 25. 00 100. 75 8. 30 3
11.55 % 2001 25. 00 100. 75 8. 30 3
11.55 % 2001 25. 00 100. 75 8. 30 3
10.85 % 2001 75. 00 100. 36 8. 40 3
10.85 % 2001 45. 00 100. 36 8. 40 3
10.85 % 2001 20. 00 100. 36 8. 10 1
10.85 % 2001 33.00 100. 40 8.35 3
10.85 % 2001 75. 00 100. 40 8.25 3
10.85 % 2001 75. 00 100. 36 8. 30 3
10.85 % 2001 25. 00 100. 40 8.25 3
10.85 % 2001 25. 00 100. 40 8.25 3
10.85 % 2001 20. 00 100. 40 8.25 3
10.85 % 2001 75. 00 100. 36 8.35 3
11.75 % 2001 30. 00 101. 05 8.45 3
11.75 % 2001 50. 00 101. 05 8. 30 3
11.75 % 2001 48. 00 101. 05 8.35 3
11.75 % 2001 20. 00 101. 05 8.45 3
11.75 % 2001 10. 00 101. 07 8.15 1
11.75 % 2001 96. 00 101. 05 8. 30 0
11.47 % 2001 30. 00 101. 18 8. 40 3
11.47 % 2001 15. 00 101. 18 8.25 3
12.69 % 2002 10. 00 103. 20 8.55 3
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12.32 % 2011 25. 00
12.32 % 2011 25. 00
11.03 % 2012 10. 00
11.83 % 2014 25. 00
11.83 % 2014 25. 00
11.83 % 2014 25. 00
11.83 % 2014 25. 00
11.83 % 2014 25. 00
Tot al 2552.75
B. Treasury Bills
(i) 14 Day Bills (Maturity-wise)
( 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)
NI L

* Relate to the first leg of Repos

# YTMindicative) will depend upon assuned rate of

Date : 17 Novenber 2000

For previousissues of SGL Data please click h

ere
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