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

Nonencl at ur e Amount Price * YTM %
(Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nomi nal

. CQutright Transactions
A. Government of India Dated Securities
Contract Date : Decenber 18, 2000

11.30 % 2010 5.00 101. 94 10. 9640
12. 40 % 2013 5.00 107. 40 11. 2827
Contract Date : Decenber 19, 2000

10.85 % 2001 10. 00 100. 47 9. 9984
11.75 % 2001 45. 00 101. 10 9.9931
11.75 % 2001 5.00 101. 10 9.9931
11. 15 % 2002 10. 00 101.59 10. 0873
11. 15 % 2002 5.00 101. 61 10. 0744
11. 15 % 2002 10. 00 101. 57 10. 1002
11. 15 % 2002 5.00 101.59 10. 0873
11. 15 % 2002 20. 00 101. 605 10. 0776
11. 15 % 2002 10. 00 101. 60 10. 0808
11. 15 % 2002 5.00 101. 60 10. 0808
11. 15 % 2002 5.00 101. 58 10. 0938
11.78 % 2003 10. 00 103. 54 10. 2094
12.50 % 2004 0. 06 106. 50 10. 0971
12.50 % 2004 0. 015 106. 70 10. 0267
12.50 % 2004 5.00 106. 14 10. 2243
12.50 % 2004 5.00 106. 11 10. 2349
12.50 % 2004 10. 00 106. 14 10. 2243
12.50 % 2004 10. 00 106. 125 10. 2296
12.50 % 2004 5.00 106. 11 10. 2349
12.50 % 2004 5.00 106. 11 10. 2349
12.50 % 2004 5.00 106. 11 10. 2349
12.50 % 2004 5.00 106. 12 10. 2314
12.50 % 2004 15. 00 106. 10 10. 2385
12.50 % 2004 5.00 106. 11 10. 2349
12.50 % 2004 10. 00 106. 12 10. 2314
12.50 % 2004 10. 00 106. 10 10. 2385
12.59 % 2004 5.00 106. 10 10. 4622
11.98 % 2004 5.00 105. 03 10. 3055
11.98 % 2004 20. 00 105. 05 10. 2992

9.90 % 2005 5. 00 98. 29 10. 3914

9.90 % 2005 10. 00 98. 35 10. 3738
11.19 % 2005 10. 00 102. 86 10. 3904
11.19 % 2005 5.00 102. 92 10. 3741
11.19 % 2005 5. 00 102. 90 10. 3795
11.50 % 2006 5. 00 103. 80 10. 5526
11.50 % 2006 5. 00 103. 80 10. 5526
11. 00 % 2006 2.00 102. 00 10. 5132
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1032
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11.
11.
11.
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11.
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0985
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11.
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11.
11.
. 2159
11.
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2144
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2144

3757
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B. State Governnent Securities

Contract Date : Decenber 19, 2000
12. 50% MAHARASHTRA SDL 2004 0. 275
12. 15% GUIARAT SDL 2008 5.00
11. 50% MAHARASHTRA S. D. 2008 0.14
12. 50% GUIARAT SDL, 2008 5.00
12. 50% MAHARASHTRA SDL, 2008 5.00
12. 50% GUIARAT SDL, 2008 0. 30
11.80% A. P. SDL 2010 5. 00
Contract Date : Decenber 20, 2000
11. 57% KARNATAKA STATE G S
2010 10. 00
Tot al 30. 715
C. Treasury Bills
(i) 14 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : Decenber 20, 2000
01/ 01/ 2001 10. 00
Tot al 10. 00
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Decenber 19, 2000
08/ 01/ 2001 0. 05
08/ 01/ 2001 0. 40
08/ 01/ 2001 0.10
08/ 01/ 2001 0. 05
08/ 01/ 2001 0. 02
08/ 01/ 2001 0. 90
08/ 01/ 2001 0. 06
08/ 01/ 2001 0. 05
08/ 01/ 2001 0. 02
26/ 02/ 2001 4,00
12/ 03/ 2001 20. 00
Contract Date : Decenber 20, 2000
25/ 12/ 2000 1.00
25/ 12/ 2000 1.00
25/ 12/ 2000 0.14
25/ 12/ 2000 11. 00
02/ 01/ 2001 10. 00
08/ 01/ 2001 1.00
15/ 01/ 2001 5. 00
26/ 02/ 2001 18. 00
Tot al 72.79
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : Decenber 19, 2000
01/ 02/ 2001 1.10
15/ 03/ 2001 20. 00
07/ 06/ 2001 20. 00
Tot al 41. 10
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Decenber 19, 2000
08/ 02/ 2001 1.00
19/ 04/ 2001 0. 035
13/ 12/ 2001 4,38
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102.
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99.
99.
99.
99.
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99.
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99.
99.
98.
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99.
99.
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99.
99.
99.
98.

98.
97.
95.

98.
97.
91.

75
00
17
00
00
30
20

25
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5724
5724
5724
5724
5724
5724
5724
5724
5724
3780
0182

9281
9281
9343
9281
6840
5595
3806
3509

9508
9337
7867

7821
2814
0679
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11.
11.
11.
11.

11.
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7613
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8743
1280
1280
0723
4121

1878

. 7246
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. 8157
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. 8157
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. 8157
. 8157
. 8157
. 6977
8670

2381
2381
7861
2381
8760
4764
. 7256
. 9756

. 7718
. 9303
. 4182

. 7996
. 4068
. 9448



Contract Date : Decenber 20, 2000

27/ 12/ 2000 5.16 99. 8516 7.7283
05/ 04/ 2001 0. 40 97.5219 8. 7259
05/ 04/ 2001 0. 3625 97. 5219 8. 7259
06/ 09/ 2001 5.00 93. 4125 9. 8729
01/11/2001 10. 00 92. 0690 9. 9227
15/ 11/ 2001 15. 00 91. 7466 9. 9227
13/ 12/ 2001 8. 00 91. 1004 9. 9327
13/ 12/ 2001 10. 00 91. 1086 9. 9227
Tot al 59. 3375

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 *
(O her than with RBI)
A. Governnent of India Dated Securities

12.60 % 2018(ON TAP) 20. 00 101. 98 9.25 2
11.75 % 2001 40. 00 101. 10 8. 60 2
11.15 % 2002 50. 00 101. 55 8. 60 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11.15 % 2002 25.00 101. 55 8.75 2
11. 83 % 2003 10. 00 103. 65 9.10 14
12.50 % 2004 20. 00 106. 05 8. 60 2
12.50 % 2004 5.00 106. 10 9. 00 2
12.50 % 2004 5.00 106. 10 9. 00 2
12.50 % 2004 5.00 106. 10 9. 00 2
11.98 % 2004 5.00 105. 05 9. 00 2
11.90 % 2007 25.00 105.70 8.75 2
11.99 % 2009 5.00 102. 00 9. 40 2
12.29 % 2010 15. 00 107. 50 8.50 2
12.29 % 2010 10. 00 102. 00 9. 40 2
12.29 % 2010 25.00 107. 25 8. 85 2
12.29 % 2010 25.00 107. 25 8. 85 2
12.29 % 2010 25.00 107. 25 8. 85 2
12.29 % 2010 25.00 107. 25 8. 85 2
12.25 % 2010 5.00 102. 00 9. 40 2
11.83 % 2014 10. 00 103. 65 9.10 14
Tot al 580. 00

B. State Governnent Securities
NI L
C. Treasury Bills
(i) 14 Day Bills (Maturity-wi 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 95. 4854 8.75 2
15/ 06/ 2001 27.00 95. 4854 8.75 2
15/ 06/ 2001 27.00 95. 4854 8.75 2
13/ 12/ 2001 20. 00 91. 0679 8.50 2
Tot al 101. 00

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

For previousissues of SGL Data please click here



