Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 05 May 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 : May 03, 2001
00016 11.40 % 2008 5. 00 108. 59 9.7277
00017 11.50 % 2011 5. 00 108. 94 10. 1013
00018 11.60 % 2020 5. 00 107. 77 10. 6451
Contract Date : May 04, 2001
94009 11.75 % 2001 20. 00 100. 877 8.7035
94009 11.75 % 2001 5. 00 100. 905 8. 6149
98004 11.10 % 2003 10. 00 103.78 8.9110
94003 12.50 % 2004 4.00 108. 75 8. 9815
94003 12.50 % 2004 5. 00 108. 76 8.9777
94003 12.50 % 2004 10. 00 108. 74 8. 9853
94003 12.50 % 2004 5. 00 108. 74 8. 9853
94003 12.50 % 2004 5. 00 108. 73 8.9891
94003 12.50 % 2004 5. 00 108. 765 8.9758
94003 12.50 % 2004 5. 00 108. 755 8.9796
94003 12.50 % 2004 5. 00 108. 74 8. 9853
94003 12.50 % 2004 5. 00 108. 74 8.9853
94003 12.50 % 2004 5. 00 108. 76 8.9777
94003 12.50 % 2004 5. 00 108. 74 8.9853
94003 12.50 % 2004 25. 00 108. 75 8. 9815
94003 12.50 % 2004 5. 00 108. 72 8. 9929
94003 12.50 % 2004 5. 00 108. 77 8.9739
94003 12.50 % 2004 5. 00 108. 75 8. 9815
00007 9.90 % 2005 5. 00 102. 35 9.1777
00011 10.20 % 2005 5. 00 103. 48 9.1729
97010 11.19 % 2005 5. 60 107. 00 9. 1641
97010 11.19 % 2005 5. 00 107. 15 9.1228
97010 11.19 % 2005 5. 00 107. 125 9. 1297
97010 11.19 % 2005 5. 00 107. 13 9.1283
99008 11.68 % 2006 10. 00 109. 30 9. 2837
99008 11.68 % 2006 5. 00 109. 40 9. 2594
99008 11.68 % 2006 10. 00 109. 36 9. 2692
99008 11.68 % 2006 5. 00 109. 34 9. 2740
99008 11.68 % 2006 5. 00 109. 38 9. 2643
99008 11.68 % 2006 5. 00 109. 40 9. 2594
99008 11.68 % 2006 5. 00 109. 40 9. 2594
99008 11.68 % 2006 5. 00 109. 42 9. 2546
98005 11.75 % 2006 5. 00 109. 55 9. 2961
98005 11.75 % 2006 5. 00 109. 48 9. 3130
98005 11.75 % 2006 5. 00 109. 44 9. 3227
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12
09
12
14
10
12
135
10
15
14
14
14
14
14
17
14
15
12
10
14
13
10
94
93
93
90
94
94
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15
18
20
50
96
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03
02
00
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02
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01
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05
02

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.
10.
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0747
0791
0747
0717
0776
0747
0725
0776
0703
0717
0717
0717
0717
0717
0673
0717
0703
0747
0776
0717
0732
0776
1264
1278
1278
1322
1264
1264
1264
5441
5401
5375
3964
3333
5182
3363
3376
3401
3337
3337
3363
3350
3376
3363
3363
3376
3408
3516
3401
3388
3350
3337
3350
3337
3376



00015 11.43 % 2015 5. 00
00015 11.43 % 2015 10. 00
01003 10.71 % 2016 5. 00
01003 10.71 % 2016 10. 00
01003 10.71 % 2016 5. 00
01004 10.45 % 2018 10. 00
01004 10.45 % 2018 25. 00
01004 10.45 % 2018 25. 00
01004 10.45 % 2018 10. 00
01004 10.45 % 2018 10. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 0. 05
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 8. 40
Tot al 2455. 92
B. State Governnent Securities
Contract Date : May 04, 2001
98205 12. 15% GUJARAT SDL 2008 1.00
Tot al 1.00
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 05, 2001
14/ 05/ 2001 5. 00
Tot al 5. 00
(ii) 91 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 05, 2001
03/ 07/ 2001 0. 657
Tot al 0. 657
(iii) 182 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 04, 2001
25/10/ 2001 15. 8325
25/10/ 2001 5. 00
25/10/ 2001 10. 00
Contract Date : May 05, 2001
25/10/ 2001 10. 00
Tot al 40. 8325
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : May 04, 2001
15/ 06/ 2001 50. 00
18/ 10/ 2001 10. 00
13/ 12/ 2001 14. 00
07/ 03/ 2002 12. 00
07/ 03/ 2002 25. 00
02/ 05/ 2002 6. 07
Contract Date : May 05, 2001
29/ 11/ 2001 15. 00
21/ 03/ 2002 5. 00
21/ 03/ 2002 15. 00
02/ 05/ 2002 10. 00

108.
108.
102.
102.
102.
100.
100.
100.
100.
100.
108.
108.
108.
108.

109.

99.

98.

96.
96.
96.

96.

99.
96.
95.
93.
93.
92.

95.
93.
93.
92.

01
03
70
73
72
32
32
32
32
32
00
20
08
08

00

8277

8812

2808
2808
2808

2808

1370
4428
1393
4211
3261
3097

4734
0572
0572
2084

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

3388
3363
3498
3459
3472
4090
4090
4090
4090
4090
6187
5957
6095
6095

10. 3045

0o 00 0

00 00 00 00 00

00 00 00 0

. 9806

. 9805

. 0809
. 0809
. 0809

L1277

. 5444
. 0394
. 3394
. 3497
. 4789
. 3539

. 2971
. 4866
. 4866
. 4967



Tot al 162. 07

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

97009 10.85 % 2001 3.00 100. 52 8.10 15
97011 11.15 % 2002 3.00 102. 85 7.50 15
97011 11.15 % 2002 10. 00 102. 85 8.10 15
98013 11.55 % 2001 25. 00 100. 40 7.50 3
94009 11.75 % 2001 50. 00 100. 85 7.50 3
96018 13.55 % 2001 20. 00 102. 30 7.60 3
96018 13.55 % 2001 20. 00 102. 30 7.60 3
96018 13.55 % 2001 10. 00 102. 30 7.60 3
97011 11.15 % 2002 38. 00 102. 82 7.35 3
94003 12.50 % 2004 50. 00 108. 72 7.60 3
00011 10.20 % 2005 75. 00 103. 48 7.25 3
00016 11.40 % 2008 5.00 108. 60 8. 00 3
99004 12.29 % 2010 5.00 110. 60 8. 00 3
99004 12.29 % 2010 5.00 110. 60 8. 00 3
98025 12.60 % 2018(ON TAP) 5.00 113.50 8. 00 3
Tot al 324. 00
B. State Governnent Securities
NI L
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(i1) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(i1i) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
18/ 10/ 2001 30. 00 96. 3625 7.50 3
Tot al 30. 00

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 05 May 2001

For previousissues of SGL Data please click here



