Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 21 November 2000

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

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

12. 25 % 2008 1. 00 105. 60 11. 1502
Contract Date : Novenber 20, 2000
13.80 % 2002 5. 00 104. 67 10. 4084
11. 15 % 2002 5. 00 101. 34 10. 2856
12.50 % 2004 5. 00 105. 57 10. 4693
12. 50 % 2004 5.00 105. 58 10. 4658
11.95 % 2004 5.00 104. 00 10. 5966
11.95 % 2004 10. 00 104. 10 10. 5640
11.98 % 2004 5.00 104. 44 10. 5204
11.98 % 2004 5.00 104. 42 10. 5268
11.98 % 2004 5.00 104. 42 10. 5268
11.98 % 2004 10. 00 104. 45 10. 5173
13. 75 % 2005 14. 9375 110. 355 10. 7611
13. 75 % 2005 14. 9375 110. 35 10. 7625
14. 00 % 2005 2.58 110. 00 11. 1344
14. 00 % 2005 0. 09 112. 00 10. 6029
11. 25 % 2005 5.00 102. 10 10. 6522
11. 19 % 2005 25. 00 102. 095 10. 6053
11. 19 % 2005 85. 00 102. 095 10. 6053
11. 19 % 2005 5.00 102. 05 10. 6175
11. 19 % 2005 10. 00 102. 08 10. 6093
11. 19 % 2005 5.00 102. 10 10. 6039
11. 19 % 2005 15. 00 102. 09 10. 6066
11. 19 % 2005 5. 00 102. 06 10. 6148
11. 19 % 2005 5. 00 102. 06 10. 6148
11. 19 % 2005 5.00 102. 06 10. 6148
11. 19 % 2005 10. 00 102. 09 10. 6066
14.00 % 2005(1 NSTA 15. 00 111. 875 10. 7604
14.00 % 2005(1 NSTA 15. 00 111. 87 10. 7616
11.75 % 2006 5.00 103. 90 10. 7736
11.75 % 2006 5. 00 103. 90 10. 7736
11.75 % 2006 5. 00 103. 90 10. 7736
11. 00 % 2006 5. 00 101. 00 10. 7523
11. 00 % 2006 5.00 100. 98 10. 7571
11. 00 % 2006 5.00 100. 96 10. 7619
13.65 % 2007 0. 50 109. 75 11. 4154
13.05 % 2007 1.50 108. 25 11. 2087
11.90 % 2007 5.00 104. 48 10. 9204
11.90 % 2007 10. 00 104. 47 10. 9225
11.90 % 2007 10. 00 104. 44 10. 9289
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B. State CGovernnent Securities

Cont r act

Cont r act

Dat e :
12. 00% GUJARAT SDL 2010
Dat e :
12. 00% HARYANA SDL 2010

12. 00% RAJASTHAN SDL 2010

Tot al

5.00 101.
5.00 101.
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1717. 6325
Novenmber 20, 2000
0.212 102.
Novenmber 21, 2000
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2.723 102.
12. 935
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11. 5707

11. 5197
11. 5205



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

(DD MM YYYY)
Contract Date : Novenber 20, 2000
27/ 11/ 2000 3.10 99. 8637 7.0973
27/ 11/ 2000 5.70 99. 8769 6. 4091
Contract Date : Novenber 21, 2000
27/ 11/ 2000 1.50 99. 8564 8.7243
27/ 11/ 2000 1.50 99. 8564 8.7243
27/ 11/ 2000 0. 67 99. 8670 8.0794
27/ 11/ 2000 10. 00 99. 8596 8.5296
Tot al 22. 47
(i1) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Novenber 20, 2000
02/ 01/ 2001 10. 00 98. 9018 9. 3996
Contract Date : Novenber 21, 2000
08/ 01/ 2001 0. 50 98. 8303 8.9752
Tot al 10. 50
(i1i) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : Novenber 20, 2000
15/ 02/ 2001 13. 00 97.7881 9. 4637
15/ 03/ 2001 14. 8525 97. 0595 9. 5893
29/ 03/ 2001 15. 00 96. 7103 9. 5983
Contract Date : Novenber 21, 2000
15/ 03/ 2001 2.785 97. 0448 9.7232
15/ 03/ 2001 10. 00 97. 0242 9.7931
29/ 03/ 2001 1. 00 96. 6775 9.7731
10/ 05/ 2001 5.00 95. 5497 9.9727
Tot al 61. 6375
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Novenber 20, 2000
27/ 12/ 2000 0. 15 99. 0762 9.1729
27/ 12/ 2000 0.03 99. 0762 9.1729
27/ 12/ 2000 0. 20 99. 0762 9.1729
22/ 02/ 2001 65. 00 97.6124 9.4717
22/ 03/ 2001 20. 00 96. 8846 9. 5940
05/ 04/ 2001 50. 00 96. 5021 9.7014
23/ 08/ 2001 10. 00 92. 8960 10. 0855
01/ 11/ 2001 5. 00 91.1752 10. 1825
01/ 11/ 2001 5. 00 91.1831 10. 1725
01/ 11/ 2001 45. 00 91. 1910 10. 1625
01/ 11/ 2001 10. 00 91. 2067 10. 1426
Contract Date : Novenber 21, 2000
30/ 11/ 2000 0. 50 99. 7908 8.4787
31/ 05/ 2001 10. 00 94. 9943 10. 0423
23/ 08/ 2001 10. 00 92. 8830 10. 1421
04/ 10/ 2001 5. 00 91. 8769 10. 1521
18/ 10/ 2001 10. 00 91. 5485 10. 1521
18/ 10/ 2001 10. 00 91. 5409 10. 1621
18/ 10/ 2001 20. 00 91. 5713 10. 1222
01/ 11/ 2001 25. 00 91. 2145 10. 1621
01/ 11/ 2001 5. 00 91. 2145 10. 1621

01/ 11/ 2001 10. 00 91. 2224 10. 1521



01/ 11/ 2001 25.00 91. 2145 10. 1621

01/ 11/ 2001 5. 00 91. 2145 10. 1621
01/ 11/ 2001 10. 00 91. 2145 10. 1621
Tot al 355. 88
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)

Il. REPO Transactions *
(G her than with RBI)
A. Government of India Dated Securities

10.85 % 2001 25.00 100. 38 8. 50 1
10.85 % 2001 25.00 100. 38 8. 50 1
10.85 % 2001 25.00 100. 38 8. 50 1
10.85 % 2001 15. 00 100. 38 8. 50 1
11.75 % 2001 1.00 101. 10 8.75 1
11.00 % 2002 30. 00 100. 98 8.35 1
11. 15 % 2002 25.00 101. 35 9.75 11
11.98 % 2004 45. 00 104. 35 9.85 6
11.19 % 2005 30. 00 102. 10 8.35 1
12.29 % 2010 25.00 103. 35 8.90 1
12.29 % 2010 25.00 103. 35 8.90 1
12.29 % 2010 25.00 103. 35 8.90 1
12.29 % 2010 25.00 103. 35 8.90 1
12.25 % 2010 25.00 105. 65 8.90 1
12.25 % 2010 25.00 105. 65 8.90 1
12.25 % 2010 25.00 105. 65 8.90 1
12.25 % 2010 25.00 105. 65 8.90 1
12.25 % 2010 25.00 105. 65 8.90 1
11.30 % 2010 6. 00 100. 10 8.75 1
10. 70 % 2020 7.00 94. 00 8.75 1
Tot al 459. 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)
NI L

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 21 Novenber 2000



For previousissues of SGL Data please click here



