Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 21 April 2001

Loan Nonencl ature Amount Price * YTM %
Code (Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nom nal

I. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : April 19, 2001

00011 10.20 % 2005 20. 00 103. 05 9. 3031
00011 10.20 % 2005 10. 00 103. 00 9.3174
00011 10.20 % 2005 5. 00 103. 00 9.3174
Contract Date : April 20, 2001
98013 11.55 % 2001 5. 00 100. 45 9. 0701
97009 10.85 % 2001 5. 00 100. 51 8.8234
97009 10.85 % 2001 10. 00 100. 51 8.8234
97009 10.85 % 2001 10. 00 100. 51 8.8234
94009 11.75 % 2001 10. 00 100. 93 8. 8902
94009 11.75 % 2001 5. 00 100. 94 8. 8609
97004 12.69 % 2002 20. 00 103. 64 8. 9846
87006 11.00 % 2002 20. 00 101. 97 8.9944
98019 11.68 % 2002 15. 00 103. 15 9. 0212
97011 11.15 % 2002 5. 00 102. 83 8. 8821
97011 11.15 % 2002 50. 00 102. 78 8.9210
98004 11.10 % 2003 15. 00 103. 72 8.9870
94003 12.50 % 2004 0. 085 109. 00 8.9291
94003 12.50 % 2004 5. 00 108. 65 9. 0605
00011 10.20 % 2005 10. 00 103. 05 9. 3026
00011 10.20 % 2005 5.00 103. 00 9. 3169
97010 11.19 % 2005 5.00 106. 80 9.2338
97010 11.19 % 2005 5.00 106. 80 9. 2338
99008 11.68 % 2006 5.00 108. 73 9. 4380
00013 11.00 % 2006 5. 00 106. 38 9. 4288
98009 11.90 % 2007 5. 00 110. 08 9.6703
98009 11.90 % 2007 5. 00 110. 05 9.6765
98009 11.90 % 2007 10. 00 110. 08 9.6703
98009 11.90 % 2007 5. 00 110. 07 9.6724
98007 12.00 % 2008 10. 00 109. 28 10. 1220
98007 12.00 % 2008 10. 00 109. 30 10. 1182
98007 12.00 % 2008 5. 00 109. 24 10. 1296
88008 11.50 % 2008 10. 00 107. 63 9. 9696
88008 11.50 % 2008 10. 00 107. 80 9.9372
88008 11.50 % 2008 10. 00 107. 71 9. 9543
00016 11.40 % 2008 10. 00 108. 45 9.7594
00016 11.40 % 2008 5. 00 108. 41 9. 7667
00016 11.40 % 2008 5. 00 108. 44 9.7612
00016 11.40 % 2008 5. 00 108. 36 9. 7759
00016 11.40 % 2008 5. 00 108. 45 9.7594
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B. State CGovernnent Securities

Contract Date :
01224 10.53% KERALA GOVT STOCK

2011

01224 10. 53% KERALA GOVT STOCK

2011

Tot

C. Treasury Bills

a

Apri |

105.
20.
50.
15.
20.
25.
50.

300.
50.
25.
50.
10.

100.

100.

500.
25.
50.
15.

5.
15.

100.

220.
60.

200.

800.
50.
20.

5326.

00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
047

20, 2001

(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)

Contract Date : April 21, 2001
30/ 04/ 2001 2.00
30/ 04/ 2001 8. 00
Tot al 10. 00
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : April 20, 2001
07/ 05/ 2001 23. 9375
11/ 06/ 2001 5. 00
18/ 06/ 2001 1.1225
Contract Date : April 21, 2001
09/ 07/ 2001 5. 00
Tot al 35. 06

(iii) 182 Day Bills (Maturity-w se)

(DD MM YYYY)

104.
104.
104.
104.
104.
104.
104.
104.
104.
104.
104.
104.
104.
104.
104.
104.
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104.
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99.
98.
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98.
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75
75
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75
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75

30

30

8265
8265

7170
8973
7215

3168

11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.

0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007
0007

10. 4806

10. 4806

~N~No

. 0293
. 0293

. 0767
. 8050
. 9898

. 8883



Contract Date : April 20, 2001

11/10/ 2001 5. 00 96. 1448 8. 3883
Contract Date : April 21, 2001
11/10/ 2001 3.6925 96. 1273 8. 4766
Tot al 8. 6925
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : April 19, 2001
18/ 04/ 2002 15. 00 91. 9645 8.7376
Contract Date : April 20, 2001
13/ 12/ 2001 14. 00 94. 7904 8. 4410
07/ 03/ 2002 10. 00 92. 8602 8. 7187
21/ 03/ 2002 15. 00 92. 5632 8.7298
08/ 04/ 2002 20. 00 92. 2183 8.7013
08/ 04/ 2002 15. 00 92. 2183 8.7013
08/ 04/ 2002 13. 00 92. 1773 8. 7510
18/ 04/ 2002 25.00 91. 9897 8.7318
18/ 04/ 2002 10. 00 91. 9897 8.7318
18/ 04/ 2002 2.00 92. 0485 8. 6622
18/ 04/ 2002 11.95 92. 0065 8.7119
18/ 04/ 2002 5.00 92. 0065 8.7119
18/ 04/ 2002 2.8525 91. 9561 8.7716
18/ 04/ 2002 15. 00 92. 0065 8.7119
18/ 04/ 2002 10. 00 92. 0065 8.7119
18/ 04/ 2002 25.00 91. 9645 8. 7617
18/ 04/ 2002 25.00 91. 9645 8. 7617
18/ 04/ 2002 25.00 91. 9645 8. 7617
18/ 04/ 2002 25.00 91. 9645 8. 7617
Contract Date : April 21, 2001
28/ 06/ 2001 10. 00 98. 5496 7.8782
26/ 07/ 2001 5. 00 97. 9645 7.8783
13/ 12/ 2001 3.00 94. 7904 8.4768
10/ 01/ 2002 5. 00 94. 1440 8.5764
24/ 01/ 2002 10. 00 93. 8190 8. 6263
21/ 03/ 2002 10. 00 92. 6024 8. 7061
18/ 04/ 2002 1.00 92. 0989 8. 6263
18/ 04/ 2002 10. 00 92. 0149 8. 7260
18/ 04/ 2002 10. 00 92. 0107 8. 7310
18/ 04/ 2002 10. 00 92. 0107 8. 7310
18/ 04/ 2002 25.00 92. 0107 8. 7310
Tot al 382. 8025

Il. REPO Transactions *
(G her than with RBI)

Loan Nonencl ature Amount Price * Repo Rate Repo
Code (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

94009 11.75 % 2001 13. 00 100. 90 7.50 15
97010 11.19 % 2005 25.00 106. 60 7.30 2
97010 11.19 % 2005 25.00 106. 60 7.30 2
97010 11.19 % 2005 25.00 106. 60 7.30 2



97010 11.19 % 2005 25.00 106. 60 7.30 2
98007 12.00 % 2008 20. 00 108. 90 7.30 2
98007 12.00 % 2008 20. 00 108. 90 7.30 2
99004 12.29 % 2010 5. 00 110. 00 8.50 5
98021 12.40 % 2013 10. 00 110. 90 7.30 2
00015 11.43 % 2015 5.20 105. 00 9.50 14
98025 12.60 % 2018(ON TAP) 5.00 112. 90 8.50 5
98025 12.60 % 2018(ON TAP) 5. 00 112. 90 8.50 5
98025 12.60 % 2018(ON TAP) 5. 00 112. 90 8.50 5
Tot al 188. 20
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)
NI L

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 21 April 2001

For previousissues of SGL Data please click here



