RESERVE BANK OF | NDI A
Press Rel ease

Subsi di ary CGeneral Ledger Account Transactions in Governnent Dated
Securities and Treasury Bills at RBI, Minbai on 28 February 2001

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

I. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : February 22, 2001

11.40 % 2008 5. 00 107. 85 9. 8949
Contract Date : February 26, 2001
11.50 % 2008 0.50 104. 25 10. 6361
11.40 % 2008 5. 00 107. 97 9.8721
11.40 % 2008 5. 00 107. 97 9.8721
11.40 % 2008 5. 00 107. 80 9.9031
11.40 % 2008 5. 00 107. 95 9.8758
11.40 % 2008 5. 00 107. 86 9. 8922
11.40 % 2008 5. 00 107. 90 9. 8849
11.40 % 2008 10. 00 107. 83 9. 8977
11.40 % 2008 15. 00 107. 85 9. 8940
11.40 % 2008 5. 00 107. 83 9. 8977
11.40 % 2008 5. 00 107.92 9.8813
11.40 % 2008 10. 00 107. 85 9. 8940
11.40 % 2008 10. 00 107. 83 9. 8977
11.40 % 2008 10. 00 107. 925 9. 8803
11.40 % 2008 5. 00 107. 88 9. 8885
11.40 % 2008 5. 00 107. 90 9. 8849
11.40 % 2008 5. 00 107. 88 9. 8885
11.40 % 2008 5. 00 107. 88 9. 8885
11.40 % 2008 5. 00 107. 89 9. 8867
11.40 % 2008 10. 00 107. 75 9.9123
11.40 % 2008 10. 00 107.78 9. 9068
11.40 % 2008 20. 00 107. 79 9. 9050
11.40 % 2008 20. 00 107. 80 9.9031
11.40 % 2008 5. 00 107.92 9.8813
11.40 % 2008 10. 00 107. 75 9.9123
12.25 % 2010 10. 00 110. 39 10. 4749
12.32 % 2011 20. 00 110. 585 10. 5692
11.50 % 2011 5. 00 107. 42 10. 3348
Contract Date : February 27, 2001
11.55 % 2001 0. 097 101. 00 8. 4909
11.55 % 2001 5. 00 100. 91 8. 7541
11.55 % 2001 20. 00 100. 915 8.7394
11.55 % 2001 5. 00 100. 91 8. 7541
10.85 % 2001 5. 00 100. 81 8. 8160
10.85 % 2001 0. 30 101. 10 8.1127
11.75 % 2001 5. 00 101. 36 8.8751
12.69 % 2002 20. 00 103. 87 9.1873
11.68 % 2002 15. 00 103. 325 9. 1556
13.82 % 2002 0.50 105. 50 9.9121
6.00 % 2002 15. 00 117. 40 #
11.10 % 2003 15. 00 103. 58 9. 1845
11.10 % 2003 5. 00 103.54 9. 2052
11.10 % 2003 10. 00 103. 57 9. 1897
12.50 % 2004 5. 00 108. 40 9. 2879
12.50 % 2004 5. 00 108. 43 9. 2770
12.50 % 2004 5. 00 108. 44 9.2734
12.50 % 2004 5. 00 108. 39 9. 2915
12.50 % 2004 10. 00 108. 33 9. 3133
12.50 % 2004 5. 00 108. 395 9. 2897
12.50 % 2004 5. 00 108. 39 9. 2915
12.50 % 2004 5. 00 108. 40 9. 2879
12.50 % 2004 5. 00 108. 44 9.2734
12.50 % 2004 5. 00 108. 43 9. 2770
12.50 % 2004 5. 00 108. 32 9. 3169
12.50 % 2004 5. 00 108. 34 9. 3096
12.50 % 2004 20. 00 108. 37 9. 2988
12.50 % 2004 5. 00 108. 35 9. 3060
12.50 % 2004 0.25 108. 40 9. 2879
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60
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. 7616
. 7492
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. 7369
. 7616
. 6877
. 7802
. 7740
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. 7594
. 6409
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65
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70
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35
23
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30
69
69
75
76
30
25
80
20
18
15
70
72
70
72
73
35
35
30
25
25
40
40
45
90
50
50
50
50
50
50
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50
35
00
35
30
25
90
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50
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75
80
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40
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30
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32
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4593
3832
3786
2885
2708
2339
2841
2811
2929
2486
2811
2915
2486
2339
2265
3111
3037
3096
3096
3154
3096
2207
2381
2236
2280
2280
3169
3169
3081
3067
2280
2352
1556
3889
2454
2498
3154
3125
3154
3125
3111
2207
2207
2280
2352
2352
2135
2135
2062
2862
1990
1990
1990
1990
1990
1990
2062
1990
2207
2716
2207
2280
2352
2862
2207
1990
2323
3081
3008
2352
2135
2352
2280
2425
2251
2251
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11.
11.
11.
11.
11.
11.
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12.
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03
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40
83
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30
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B. State CGovernnent Securities

Contract Date : February 27,
11. 85% MAHARASTRA SDL 2009 0.
11.80% A. P. SDL 2010 0.
11. 57% KARNATAKA STATE G S
2010 5.

Cont r act

Date : February 28,

12. 50% ANDHRA PRADESH SDL 2004 0
12. 25% MAHARASHTRA SDL 2009 0
11. 57% KARNATAKA STATE G S

2

C. Treasury Bills

010

Tot al

0.
5.

(i) 14 Day Bills (Maturity-w se)

(DD MM YYYY)

Contract Date : February 28,

12/ 03/ 2001 0.

Tot al 0.

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

(DD MM YYYY)

Contract Date : February 27,

28/ 05/ 2001 5.

Contract Date : February 28,

14/ 05/ 2001 3.

28/ 05/ 2001 2.

28/ 05/ 2001 7.

Tot al 17.

(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)

Contract Date : February 27,

24/ 05/ 2001 70.

21/ 06/ 2001 0.

00
00
00
00
00
00
00
00
00
00
12
50
00
00
00
00
00
00
00
00
00
00
00
00
75
00
00
00
00
00
00
00
00
00
00
00
00
00
02
00
3475

2001

02

00
2001

07

04

0239
4039

2001
045
045

2001
00
2001
00
00
50
50

2001
00
25

105.
105.
105.
105.
105.
113.
108.
108.
100.
100.
100.
106.
107.
107.
107.
106.
106.
107.
107.
107.
107.
107.
106.
107.
107.
106.
106.
106.
106.
106.
106.
106.
107.
106.
111.
111.
112.
113.
114.
114.

105.
106.

104.

108.
108.

109.

99.

98.

98.
98.
97.

98.
97.

31
35
25
40
40
50
46
46
36
45
49
95
25
25
25
85
85
00
00
00
00
00
30
00
25
90
90
95
90
95
95
95
05
90
35
85
20
50
00
40

50
35

06

00
85

00

7540

0046

2760
0280
9929

0814
4360

10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.

10.
10.

10.

10.

2265
2207
2352
2135
2135
4392
6381
6381
4190
4067
4012
4834
4447
4447
4447
4963
4963
4770
4770
4770
4770
4770
5678
4770
4447
4899
4899
4834
4899
4834
4834
4834
4705
4899
7676
7059
6630
8629
8052
7593

8439
7127

8788

. 4972
. 5953

0942

. 4804

. 2346

. 5139
. 2275
. 3769

. 2794
. 4022



Contract Date : February 28, 2001

07/ 06/ 2001 5. 00 97. 7854 8. 3270
Tot al 75. 25
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : February 27, 2001
12/ 07/ 2001 20. 00 96. 9911 8. 3646
04/ 10/ 2001 10. 00 95. 0066 8. 7357
24/ 01/ 2002 5. 00 92. 4753 8. 9482
24/ 01/ 2002 10. 00 92. 4753 8. 9482
24/ 01/ 2002 5. 00 92. 4753 8.9482
07/ 02/ 2002 25.00 92. 1810 8.9494
07/ 02/ 2002 10. 00 92. 1810 8.9494
07/ 02/ 2002 10. 00 92. 2131 8. 9095
07/ 02/ 2002 10. 00 92. 1970 8. 9295
21/ 02/ 2002 11.25 91. 8886 8. 9504
21/ 02/ 2002 12. 50 91. 8886 8. 9504
21/ 02/ 2002 10. 00 91. 9218 8. 9105
21/ 02/ 2002 20. 00 91. 8555 8.9901
21/ 02/ 2002 5. 00 91. 9052 8.9304
Contract Date : February 28, 2001
08/ 03/ 2001 10. 00 99. 8243 8.0084
08/ 03/ 2001 5. 00 99. 8271 7.8806
24/ 01/ 2002 10. 00 92. 5140 8.9254
07/ 02/ 2002 15. 00 92. 1810 8.9754
07/ 02/ 2002 10. 00 92. 1970 8. 9555
21/ 02/ 2002 10. 00 91. 8887 8. 9753
21/ 02/ 2002 27.00 91. 8887 8. 9753
Tot al 250. 75

Il. REPO Transactions *
(G 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. Government of India Dated Securities

11.19 % 2005 5. 00 106. 30 10. 50 15
11.55 % 2001 20. 00 100. 91 7.90 1
11.55 % 2001 20. 00 100. 91 7.90 1
11.55 % 2001 25.00 100. 91 7.90 1
11.75 % 2001 10. 00 101. 30 7.85 1
12.69 % 2002 20. 00 103. 84 7.90 1
12.69 % 2002 20. 00 103. 84 7.90 1
12.69 % 2002 20. 00 103. 84 7.90 1
12.69 % 2002 20. 00 103. 84 7.90 1
12.29 % 2010 5. 00 112. 00 8. 40 1
12.30 % 2016 5. 00 111. 35 8.15 1
12.30 % 2016 5. 00 111. 35 8.15 1
Tot al 175. 00
B. State CGovernnent Securities
NI L
C. 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)
03/ 05/ 2001 50. 00 98. 5485 7.90 1
03/ 05/ 2001 25.00 98. 5485 7.85 1
04/ 10/ 2001 25.00 94. 9796 7.90 1
04/ 10/ 2001 25.00 94. 9796 7.90 1
04/ 10/ 2001 15. 00 94. 9796 7.90 1
Tot al 140. 00

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 28 February 2001






