Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 16 January 2001

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

I. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : January 15, 412

11. 30 % 2010 5. 00 104. 10 10. 8539
Contract Date : January 12, 2001

11.00 % 2006 5. 00 103. 03 10. 2670

9.50 % 2008 5. 00 95. 36 10. 4369

Contract Date : January 15, 2001

11.55 % 2001 20. 00 100. 75 9. 8358
10.85 % 2001 20. 00 100. 51 9. 8369
11.75 % 2001 5. 00 101. 10 9. 8096
11.75 % 2001 5. 00 101. 11 9.7926
11.15 % 2002 5. 00 101. 90 9. 8410
11.10 % 2003 10. 00 102. 33 9.8921
12.50 % 2004 5. 00 106. 81 9. 9425
12.50 % 2004 5. 00 106. 85 9.9282
12.50 % 2004 5. 00 106. 84 9.9318
12.50 % 2004 5. 00 106. 83 9.9353
12.50 % 2004 5. 00 106. 84 9.9318
12.50 % 2004 10. 00 106. 84 9.9318
12.50 % 2004 10. 00 106. 79 9. 9497
12.50 % 2004 10. 00 106. 82 9. 9389
12.50 % 2004 5. 00 106. 85 9. 9282
12.50 % 2004 5. 00 106. 86 9. 9246
12.50 % 2004 10. 00 106. 79 9. 9497
12.50 % 2004 5. 00 106. 86 9. 9246
12.50 % 2004 5. 00 106. 83 9.9353
11.98 % 2004 5. 00 105. 86 10. 0125

9.90 % 2005 5. 00 99. 30 10. 0970
10.20 % 2005 5. 00 100. 34 10. 1034
11.68 % 2006 10. 00 105. 70 10. 2376
13.05 % 2007 2.00 110. 90 10. 6157
11.90 % 2007 5. 00 107. 15 10. 3337
11.90 % 2007 5. 00 107. 14 10. 3358
11.90 % 2007 15. 00 107. 20 10. 3233
12.00 % 2008 5. 00 107. 52 10. 4922
12.00 % 2008 5. 00 107. 54 10. 4884
12.00 % 2008 5. 00 107. 53 10. 4903
12.00 % 2008 0. 235 107. 85 10. 4296
11.50 % 2008 5. 00 105. 05 10. 4918
10.80 % 2008 5. 00 102. 25 10. 3609
11.40 % 2008 5. 00 104. 855 10. 4553
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B. State Governnent Securities
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11. 80% WEST BENGAL SDL 2010 1.20 103. 25 11. 2338
11. 57% KARNATAKA STATE G S

2010 0. 05 104. 25 10. 8543
Contract Date : January 16, 2001
12. 25% TAM L NADU SDL 2009 0. 05 108. 10 10. 7395
Tot al 19. 50

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

(DD MM YYYY)
Contract Date : January 16, 2001
22/ 01/ 2001 0.25 99. 8523 8.9737
Tot al 0.25
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : January 15, 2001
05/ 03/ 2001 5. 00 98. 8149 8. 9092
12/ 03/ 2001 5. 00 98. 6327 9. 0107
Contract Date : January 16, 2001
02/ 04/ 2001 20. 00 98. 1605 8.9753
09/ 04/ 2001 4.15 97. 9945 8. 9752
16/ 04/ 2001 20. 00 97. 8290 8.9753
Tot al 54. 15
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : January 16, 2001
01/ 02/ 2001 4. 00 99. 6070 8.9760
07/ 06/ 2001 2.00 96. 4358 9.4741
Tot al 6. 00
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : January 15, 2001
18/ 10/ 2001 5. 00 93. 1568 9. 6881
01/ 11/ 2001 5. 00 92. 8197 9. 7097
15/ 11/ 2001 1.00 92.5691 9.6118
13/ 12/ 2001 5. 00 91. 8688 9. 7040
28/ 12/ 2001 10. 00 91. 5316 9. 7051
28/ 12/ 2001 10. 00 91. 5157 9.7251
28/ 12/ 2001 9.54 91. 4998 9. 7450
Contract Date : January 16, 2001
22/ 03/ 2001 10. 00 98. 3364 9.4738
15/ 06/ 2001 5. 00 96. 1855 9. 6236
28/ 06/ 2001 2.00 95. 9713 9. 3743
15/ 11/ 2001 20. 00 92. 5193 9.7133
15/ 11/ 2001 10. 00 92.5122 9.7233
Tot al 92.54
1. REPO Transactions *
(O 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. Governnment of India Dated Securities



11.55 % 2001 3.00 100. 75 11. 25 15
11.68 % 2006 5.00 105. 80 9.50 4
11.55 % 2001 25. 00 100. 75 10. 25 11
11.55 % 2001 25. 00 100. 75 10. 25 11
11.75 % 2001 1.00 101. 10 10. 15 1
11.99 % 2009 25. 00 107. 90 10. 25 1
11.99 % 2009 25. 00 107. 90 10. 25 1
11.99 % 2009 25. 00 107. 90 10. 25 1
11.99 % 2009 25. 00 107. 90 10. 25 1
12.25 % 2010 20. 00 109. 00 10. 30 1
11.30 % 2010 36. 00 104. 00 10. 25 1
12.32 % 2011 25. 00 109. 80 10. 25 1
12.32 % 2011 25. 00 109. 80 10. 25 1
12.32 % 2011 25. 00 109. 80 10. 25 1
12.32 % 2011 25. 00 109. 80 10. 25 1
12.30 % 2016 10. 00 109. 00 10. 30 1
10.70 % 2020 7.00 97. 00 10. 15 1
Tot al 332.00
B. State CGovernnent 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)
(DDY MM YYYY)
NI L
(iii) 182 Day Bills (Maturity-wi se)
(DDY MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DDY MM YYYY)
05/ 04/ 2001 40. 00 97. 9749 10. 15 1
15/ 11/ 2001 10. 00 92. 4058 10. 15 1
15/ 11/ 2001 25. 00 92. 4058 10. 15 1
Tot al 75. 00

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 16 January 2001

For previousissues of SGL Data please click here



