Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 18 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 16, 2000

11.40 % 2008 5. 00 101. 79 11.0443
11.40 % 2008 5. 00 101. 60 11. 0808
Contract Date : Novenber 17, 2000
11.55 % 2001 10. 00 100. 77 10. 2014
10.85 % 2001 3.25 100. 40 10. 1944
10.85 % 2001 1.75 100. 40 10. 1944
10.85 % 2001 10. 00 100. 395 10. 2019
11.15 % 2002 10. 00 101. 395 10. 2554
11.10 % 2003 0. 50 101. 50 10. 3635
11.10 % 2003 1.00 101. 56 10. 3348
11.10 % 2003 1.00 101. 55 10. 3396
12.50 % 2004 5. 00 105. 62 10. 4563
12.50 % 2004 10. 00 105. 605 10. 4616
12.50 % 2004 5. 00 105. 60 10. 4633
12.50 % 2004 5. 00 105. 58 10. 4703
12.50 % 2004 5. 00 105. 60 10. 4633
12.50 % 2004 5. 00 105. 62 10. 4563
11.50 % 2004 5. 00 102. 75 10. 5330
11.98 % 2004 5. 00 104. 46 10. 5168
11.98 % 2004 5. 00 104. 46 10. 5168
11.98 % 2004 5. 00 104. 46 10. 5168
9.90 % 2005 10. 00 97.51 10. 6146
11.19 % 2005 10. 00 102. 04 10. 6209
11.19 % 2005 20. 00 102. 06 10. 6155
11.19 % 2005 5. 00 102. 05 10. 6182
11.19 % 2005 5. 00 102. 11 10. 6020
11.19 % 2005 10. 00 102. 05 10. 6182
11.19 % 2005 5. 00 102. 10 10. 6047
11.19 % 2005 5. 00 102. 08 10. 6101
11.19 % 2005 5. 00 102. 08 10. 6101
11.19 % 2005 5. 00 102. 08 10. 6101
11.19 % 2005 5. 00 102. 07 10. 6128
11.19 % 2005 5.00 102. 075 10. 6114
11.19 % 2005 25.00 102. 042 10. 6202
11.19 % 2005 20. 00 102. 04 10. 6209
11.19 % 2005 5. 00 102. 04 10. 6209
14.00 % 2005(1 NSTA 5. 00 111.70 10. 8088
11.68 % 2006 10. 00 103. 65 10. 7646
11.75 % 2006 5. 00 103. 90 10. 7751
11.75 % 2006 10. 00 103. 94 10. 7654
11.00 % 2006 30. 00 101. 07 10. 7359
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11.03 % 2012 5.00 97. 145 11. 4746

11.03 % 2012 5. 00 97.12 11.4787
11.03 % 2012 5. 00 97.12 11.4787
11.03 % 2012 5. 00 97.12 11.4787
11.03 % 2012 5. 00 97.13 11. 4771
11.03 % 2012 20. 00 97.14 11. 4754
Tot al 1093. 59
B. State Governnent Securities
NI L
C. Treasury Bills
(i) 14 Day Bills (Maturity-wise)
( DD/ MM YYYY)
Contract Date : Novenber 17, 2000
27/ 11/ 2000 0. 0145 99. 8031 7.1813
27/ 11/ 2000 0. 40 99. 8031 7.1813
Contract Date : Novenber 18, 2000
27/ 11/ 2000 1.15 99. 7933 8.3772
Tot al 1. 5645
(ii) 91 Day Bills (Maturity-w se)
( DD/ MM YYYY)
Contract Date : Novenber 17, 2000
25/ 12/ 2000 5. 00 99. 0760 8.9335
29/ 01/ 2001 1.5625 98. 1795 9. 2459
Tot al 6. 5625
(iii) 182 Day Bills (Maturity-w se)
( DD/ MM YYYY)
Contract Date : Novenber 17, 2000
23/ 11/ 2000 1.6625 99. 8769 7.4773
Tot al 1.6625
(iv) 364 Day Bills (Maturity-w se)
( DD/ MM YYYY)
Contract Date : Novenber 17, 2000
30/ 11/ 2000 2. 40 99. 7050 8. 2844
15/ 06/ 2001 10. 00 94. 5329 10. 0243
28/ 06/ 2001 4.00 94. 1855 10. 0769
09/ 08/ 2001 5.00 93. 1607 10. 0840
09/ 08/ 2001 0. 04 93. 2550 9. 9349
23/ 08/ 2001 5.00 92.8241 10. 0859
23/ 08/ 2001 2.00 92. 9650 9. 8728
06/ 09/ 2001 5.00 92. 4898 10. 0877
18/ 10/ 2001 10. 00 91. 5165 10. 0724
Contract Date : Novenber 18, 2000
15/ 11/ 2001 10. 00 90. 8787 10. 0922
Tot al 53. 44
Il. REPO Transactions *
(O her than with RBI)
Nomencl 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. Government of India Dated Securities
11.75 % 2001 50. 00 101. 05 9.25 15



11.15 % 2002 6. 00 101.
12.50 % 2004 50. 00 105.
11.98 % 2004 20. 00 103.
11.55 % 2001 25. 00 100.
11.55 % 2001 25. 00 100.
11.15 % 2002 20. 00 101.
11.15 % 2002 15. 00 101.
11.15 % 2002 25. 00 101.
11.10 % 2003 10. 00 101.
11.10 % 2003 15. 00 101.
11.10 % 2003 20. 00 101.
11.10 % 2003 20. 00 101.
12.50 % 2004 5.00 105.
12.50 % 2004 5.00 105.
12.50 % 2004 25. 00 105.
11.19 % 2005 25. 00 102.
11.19 % 2005 25. 00 102.
12.29 % 2010 25. 00 103.
12.29 % 2010 25. 00 103.
12.29 % 2010 25. 00 103.
12.29 % 2010 25. 00 103.
12.25 % 2010 25. 00 105.
12.25 % 2010 25. 00 105.
12.25 % 2010 25. 00 105.
12.25 % 2010 25. 00 105.
12.25 % 2010 25. 00 105.
Tot al 611. 00
B. Treasury Bills NI L

* Relate to the first leg of Repos
# YTMindicative) will depend upon assuned rate
Date : 18 Novenber 2000

For previousissues of SGL Data please click here
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