Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 14 February 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 : February 12, 2001

11.30 % 2010 5.00 106. 66 10. 1851
11.30 % 2010 5.00 106. 64 10. 1883
11.30 % 2010 5.00 106. 70 10. 1787
10.47 % 2015 5. 00 100. 35 10. 4219
11.50 % 2015 10. 00 106. 20 10. 6407
Contract Date : February 13, 2001
11.15 % 2002 5.00 102. 53 9. 3506
11.15 % 2002 5.00 102. 53 9. 3506
11.15 % 2002 5.00 102. 50 9.3715
11.15 % 2002 10. 00 102. 50 9.3715
12.50 % 2004 50. 00 107. 82 9. 5270
12.50 % 2004 50. 00 107. 82 9. 5270
12.50 % 2004 0. 065 106. 45 10. 0254
12.50 % 2004 5.00 107. 80 9.5342
12.50 % 2004 5. 00 107.78 9.5414
12.50 % 2004 50. 00 107. 82 9. 5270
11.98 % 2004 10. 00 106. 88 9. 6501
11.98 % 2004 5.00 106. 88 9. 6501
11.19 % 2005 5.00 105. 30 9.7074
11.19 % 2005 10. 00 105. 29 9.7102
11.19 % 2005 5.00 105. 36 9. 6912
11.19 % 2005 5.00 105. 37 9. 6885
11.19 % 2005 10. 00 105. 35 9. 6939
11.19 % 2005 10. 00 105. 35 9. 6939
11.19 % 2005 10. 00 105. 36 9. 6912
11.19 % 2005 10. 00 105. 325 9. 7007
11.19 % 2005 10. 00 105. 32 9. 7020
11.19 % 2005 5.00 105. 36 9. 6912
11.19 % 2005 15. 00 105. 35 9. 6939
13.85 % 2006( |1 NSTA 0. 0455 116. 85 9. 7353
13.85 % 2006( |1 NSTA 0. 15 113. 63 10. 4571
11.00 % 2006 10. 00 104. 80 9. 8400
11.00 % 2006 10. 00 104.78 9. 8447
11.00 % 2006 10. 00 104. 79 9. 8424
11.00 % 2006 5.00 104. 80 9. 8400
11.00 % 2006 5.00 104. 80 9. 8400
11.00 % 2006 5.00 104. 80 9. 8400
11.90 % 2007 5.00 108. 902 9. 9545
11.90 % 2007 5.00 108. 902 9. 9545
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11.03 % 2012 10. 00 104. 42 10. 3587
11.03 % 2012 5.00 104. 42 10. 3587
11.03 % 2012 5.00 104. 40 10. 3616
11.03 % 2012 5.00 104. 38 10. 3646
11.03 % 2012 5.00 104. 40 10. 3616
11.03 % 2012 5.00 104. 38 10. 3646
10. 47 % 2015 10. 00 100. 30 10. 4286
10.47 % 2015 10. 00 100. 30 10. 4286
11.50 % 2015 0. 05 103. 00 11. 0715
11.50 % 2015 1.00 106. 00 10. 6669
11.43 % 2015 10. 00 106. 40 10. 5570
11.43 % 2015 5.00 106. 42 10. 5544
11.43 % 2015 5. 00 106. 42 10. 5544
11.43 % 2015 10. 00 106. 41 10. 5557
11.43 % 2015 5.00 106. 35 10. 5635
11.43 % 2015 5.00 106. 40 10. 5570
11.43 % 2015 7.00 106. 42 10. 5544
11.43 % 2015 5.00 106. 38 10. 5596
11.43 % 2015 10. 00 106. 40 10. 5570
11.43 % 2015 5.00 106. 38 10. 5596
11.43 % 2015 10. 00 106. 38 10. 5596
11.43 % 2015 5.00 106. 35 10. 5635
11.43 % 2015 5.00 106. 39 10. 5583
12.30 % 2016 1.75 110. 85 10. 8319
12.30 % 2016 5.00 110. 80 10. 8381
10. 70 % 2020 3.00 100. 25 10. 6651
10. 70 % 2020 0.50 99. 90 10. 7083
Tot al 2846. 879

B. State Governnent Securities
Contract Date : February 12, 2001
11% AP SDL 2010 0. 0655 102. 25 10. 6045
Contract Date : February 13, 2001
14. 00% ANDHRA PRADESH S. D. L.

2005 0.03 114. 40 9.7854
11% AP SDL 2010 4.0835 101. 00 10. 8203
12. 00% MAHARASHTRA S. D. 2011 0.03 107. 40 10. 8126
Contract Date : February 14, 2001
12. 00% TAM L NADU SDL 2010 0. 67 108. 75 10. 5267
12. 00% MAHARASHTRA SDL 2010 3.00 108. 75 10. 5267
Tot al 7.879
C. Treasury Bills
(i) 14 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : February 13, 2001
26/ 02/ 2001 0.0175 99. 7409 7.2736
Contract Date : February 14, 2001
19/ 02/ 2001 11.50 99. 9318 4.9683
26/ 02/ 2001 0.17 99. 7377 7.9774
26/ 02/ 2001 9.00 99. 7246 8. 3769
26/ 02/ 2001 1.6275 99. 7213 8. 4775
26/ 02/ 2001 2.50 99. 7083 8.8741
Tot al 24. 815

(ii) 91 Day Bills (Maturity-w se)



( DD/ MM YYYY)

Contract Date : February 13, 2001
27/ 03/ 2001 5.00 99. 0267 8.5182
Contract Date : February 14, 2001
19/ 02/ 2001 3.00 99. 9318 4.9683
26/ 02/ 2001 2.00 99. 7344 8.0780
26/ 02/ 2001 3.00 99. 7246 8. 3769
26/ 02/ 2001 19. 00 99. 7083 8.8741
12/ 03/ 2001 5.00 99. 4052 8.3770
12/ 03/ 2001 5.00 99. 3735 8. 8263
16/ 04/ 2001 10. 00 98. 5263 8. 9254
23/ 04/ 2001 20. 00 98. 3599 8. 9258
14/ 05/ 2001 3.00 97. 9461 8.5764
Tot al 75. 00
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : February 13, 2001
27/ 04/ 2001 0. 845 98. 2556 8. 8525
27/ 04/ 2001 5.00 98. 2651 8. 8035
Contract Date : February 14, 2001
15/ 03/ 2001 12. 00 99. 3018 8. 8252
10/ 05/ 2001 5.00 97.9471 8. 9755
07/ 06/ 2001 5.00 97. 2746 9. 0251
Tot al 27. 845
(iv) 364 Day Bills (Maturity-w se)
(DDY MM YYYY)
Contract Date : February 13, 2001
31/ 05/ 2001 15. 00 97. 4667 8. 8419
23/ 08/ 2001 12. 50 95. 4535 9.0772
06/ 09/ 2001 10. 00 95. 1095 9.1301
06/ 09/ 2001 10. 00 95. 1348 9. 0805
28/ 12/ 2001 0. 395 92. 6010 9. 1460
28/ 12/ 2001 5. 00 92. 4523 9. 3448
10/ 01/ 2002 20. 00 92. 2055 9. 2962
24/ 01/ 2002 10. 00 91. 8857 9. 3172
24/ 01/ 2002 15. 00 91. 9016 9.2973
24/ 01/ 2002 10. 00 91. 9016 9.2973
07/ 02/ 2002 22.50 91. 5997 9.2984
07/ 02/ 2002 12. 00 91. 5997 9.2984
Contract Date : February 14, 2001
22/ 02/ 2001 8.50 99. 8042 8.9264
22/ 02/ 2001 1.50 99. 8042 8.9264
08/ 03/ 2001 1.00 99. 4843 8. 5767
22/ 03/ 2001 20. 00 99. 1250 8. 9253
05/ 04/ 2001 0.35 98. 8156 8. 7258
05/ 04/ 2001 0.13 98. 8156 8. 7258
31/ 05/ 2001 7.00 97. 4667 8.9254
31/ 05/ 2001 1.00 97. 4667 8.9254
06/ 09/ 2001 5.00 95. 1348 9. 1250
28/ 12/ 2001 10. 00 92. 4746 9. 3444
28/ 12/ 2001 5.00 92. 5043 9. 3045
10/ 01/ 2002 1.00 92. 2439 9. 2746
10/ 01/ 2002 10. 00 92. 2055 9. 3244
24/ 01/ 2002 25. 00 91. 9016 9. 3244

Tot al 237.875



Il. 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. Governnent of India Dated Securities
12.69 % 2002 25. 00 103. 68 8.90 1
12.69 % 2002 25. 00 103. 68 8.90 1
12.69 % 2002 25. 00 103. 68 8.90 1
11.15 % 2002 15. 00 102. 49 8.90 1
11. 15 % 2002 20. 00 102. 49 8. 90 1
11.19 % 2005 25. 00 105. 38 8.90 1
11.19 % 2005 25. 00 105. 38 8.90 1
11.19 % 2005 25. 00 105. 38 8.90 1
12.29 % 2010 10. 00 107. 00 9.75 6
11.30 % 2010 9.34 106. 50 9.25 1
12.60 % 2018(ON TAP) 10. 00 111. 00 9.75 6
Tot al 214. 34
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)
(DD MM YYYY)
14/ 05/ 2001 25. 00 97. 8526 8. 60 1
Tot al 25.00
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
06/ 09/ 2001 25.00 95. 0590 8.90 1
24/ 01/ 2002 75. 00 91. 9016 8.90 1
Tot al 100. 00

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 14 February 2001

For previousissues of SGL Data please click here
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