Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 11 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 09, 2001

95012 14.00 % 2005(1 NSTA 15. 00 114.75 9. 7403
Contract Date : May 10, 2001
87006 11.00 % 2002 10. 00 102. 05 8. 8185
97011 11.15 % 2002 10. 00 102. 84 8.7816
97011 11.15 % 2002 10. 00 102. 84 8.7816
97011 11.15 % 2002 5. 00 102. 85 8.7735
97011 11.15 % 2002 5. 00 102. 85 8.7735
97011 11.15 % 2002 5. 00 102. 85 8.7735
97011 11.15 % 2002 30. 00 102. 85 8.7735
97011 11.15 % 2002 10. 00 102. 85 8.7735
97011 11.15 % 2002 5. 00 102. 83 8. 7897
97011 11.15 % 2002 5. 00 102. 83 8. 7897
97011 11.15 % 2002 5. 00 102. 84 8.7816
97011 11.15 % 2002 5. 00 102. 83 8. 7897
97011 11.15 % 2002 5. 00 102. 85 8.7735
97011 11.15 % 2002 10. 00 102. 84 8.7816
94003 12.50 % 2004 5. 00 108. 74 8.9674
94003 12.50 % 2004 10. 00 108. 75 8. 9636
94003 12.50 % 2004 5. 00 108. 735 8.9693
94003 12.50 % 2004 5. 00 108. 69 8. 9865
94003 12.50 % 2004 5. 00 108. 735 8.9693
94003 12.50 % 2004 5. 00 108. 745 8. 9655
00007 9.90 % 2005 5. 00 102. 45 9. 1440
00007 9.90 % 2005 10. 00 102. 45 9. 1440
00007 9.90 % 2005 5. 00 102. 48 9. 1350
00007 9.90 % 2005 5. 00 102. 50 9.1289
00007 9.90 % 2005 5. 00 102. 52 9.1229
00007 9.90 % 2005 10. 00 102. 47 9. 1380
00011 10.20 % 2005 5. 00 103. 55 9. 1497
00011 10.20 % 2005 5. 00 103. 52 9. 1584
97010 11.19 % 2005 5. 00 107. 19 9. 1053
97010 11.19 % 2005 5. 00 107. 22 9. 0970
97010 11.19 % 2005 5. 00 107. 195 9.1039
97010 11.19 % 2005 1.60 107. 05 9. 1440
97010 11.19 % 2005 5. 00 107. 19 9. 1053
97010 11.19 % 2005 5. 00 107. 19 9. 1053
97010 11.19 % 2005 5. 00 107. 21 9. 0998
97010 11.19 % 2005 5. 00 107. 17 9.1109
97010 11.19 % 2005 5. 00 107. 19 9. 1053
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0432
0329
0329
0432
0329
0968
0953
0968
1026
0953
1098
1055
1098
0924
1374
1026
1026
0997
0953
1345
0953
0997
0997
0953
1229
0924
1055
1084
1098
0910
0953
0910
0953
0924
0953
0953
0910
0910
0895
0953
0953
0924
0953
5341
3085
3986
3038
3102
3153
3013
3089
3102
3013
3013
3089
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00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
00015
01003
01003
01003
01003
01003
99019
01004
01004
01004
01004
01004
98025
98025
00008
00018
00018
00018
00018
00018
00018
00018
00018
00018
00018
00018
00018
00018
00018

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.
10.
10.
10.
10.
10.
12.
10.
10.
10.
10.
10.
12.
12.
10.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.

43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
43
71
71
71
71
71
30
45
45
45
45
45
60
60
70
60
60
60
60
60
60
60
60
60
60
60
60
60
60

%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%

2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2015
2016
2016
2016
2016
2016
2016
2018
2018
2018
2018
2018
2018
2018
2020
2020
2020
2020
2020
2020
2020
2020
2020
2020
2020
2020
2020
2020
2020

B

[

B

[

=
ouueadoookNOOOROIRPCOORIOUOOOOOUOOINOCUOOIUIGOIOIGOOOOO

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
00
00
00
00

. 693

00
00
25
00
00
00
00
00
50
00
00
64
00
00
00
00
00
00
00
00
00

. 00
. 00

108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
109.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
102.
102.
102.
102.
103.
113.
100.
100.
100.
100.
100.
115.
116.
100.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.

24
23
20
25
24
24
22
24
15
20
24
26
26
27
25
25
135
22
24
20
25
24
25
25
23
25
20
70
85
85
84
00
03
24
40
48
38
51
75
00
85
23
25
25
17
18
05
23
19
09
19
15
14
10
17

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

3089
3102
3140
3076
3089
3089
3115
3089
3204
3140
3089
3064
3064
3051
3076
3076
1954
3115
3089
3140
3076
3089
3076
3076
3102
3076
3140
3492
3296
3296
3309
3102
5535
4186
3984
3883
4009
3845
6026
5744
5935
5923
5900
5900
5992
5981
6129
5923
5969
6084
5969
6015
6026
6072
5992
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00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 5. 00
00018 11.60 % 2020 10. 00
00018 11.60 % 2020 5. 00

Tot al 4239. 35

B

State CGovernment Securities

C. Treasury Bills

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

(ii) 91 Day Bills (Maturity-wise)
(DD MM YYYY)

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

(DD WM YYYY)
Contract Date : May 10, 2001
08/ 11/ 2001 6. 00
Contract Date : May 11, 2001
11/10/ 2001 0.70
Tot al 6.70

(iv) 364 Day Bills (Maturity-w se)

(DD WM YYYY)
Contract Date : May 10, 2001

28/ 12/ 2001 20. 00
07/ 02/ 2002 40. 00
07/ 02/ 2002 20. 00
21/ 03/ 2002 10. 00
18/ 04/ 2002 5. 00
02/ 05/ 2002 10. 00
Contract Date : May 11, 2001
18/ 05/ 2001 5. 00
23/ 08/ 2001 3.00
28/ 12/ 2001 5. 00
02/ 05/ 2002 15. 00
02/ 05/ 2002 10. 00
Tot al 143. 00

REPO Transacti ons *
(G her than with RBI)

NI L

NI L

NI L

108.
108.
107.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
108.
107.
108.

96.

96.

94.
94.
94.
93.
92.
92.

99.
97.
94.
92.
92.

17
00
98
00
15
13
20
15
20
15
15
15
10
07
96
15

0825

8536

9522
0497
0497
1486
6071
3193

8392
6761
9579
3193
3193

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

00 0O 00 00 00 0O

00 00 0O 00 OO

5992
6187
6210
6187
6015
6038
5958
6015
5958
6015
6015
6015
6072
6107
6233
6015

. 1545

. 71287

. 3409
. 4357
. 4357
. 4995
. 4718
. 4828

. 3751
. 3272
. 3670
. 5067
. 5067
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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. Covernnent of India Dated Securities
97011 11.15 % 2002 47.00 102. 85 8.90 5
97011 11.15 % 2002 47.00 102. 85 8.90 5
97011 11.15 % 2002 47.00 102. 85 8.90 5
97011 11.15 % 2002 47.00 102. 85 8.90 5
97011 11.15 % 2002 47.00 102. 85 8.90 5
98013 11.55 % 2001 25.00 100. 30 9.35 3
98013 11.55 % 2001 25.00 100. 30 9.35 3
97009 10.85 % 2001 20. 00 100. 50 8. 80 3
97009 10.85 % 2001 28.50 100. 50 8.75 3
97009 10.85 % 2001 28.50 100. 50 8.75 3
97009 10.85 % 2001 30. 00 100. 50 9.10 3
97011 11.15 % 2002 47.00 102. 85 80. 90 4
97011 11.15 % 2002 99. 00 102. 85 8.75 4
94003 12.50 % 2004 25.00 108. 75 9.30 10
94003 12.50 % 2004 25.00 108. 75 9.30 10
94003 12.50 % 2004 25.00 108. 75 9.30 10
94003 12.50 % 2004 45. 00 108. 75 8.75 3
00011 10.20 % 2005 22.00 103. 70 8.75 4
00011 10.20 % 2005 25.00 103. 70 8.75 4
00011 10.20 % 2005 25.00 103. 60 8. 80 1
00016 11.40 % 2008 25.00 109. 05 9.30 10
00014 11.30 % 2010 16. 00 108. 35 8.75 3
00010 10.95 % 2011 15. 00 105. 70 9.15 3
00010 10.95 % 2011 36. 15 105. 70 9.20 3
00018 11.60 % 2020 10. 00 108. 00 8.75 3
Tot al 832. 15
B. State Governnent 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)
08/ 11/ 2001 15. 00 96. 0468 8.50 3
Tot al 15. 00
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
18/ 05/ 2001 15. 00 99. 8229 9.35 3
18/ 05/ 2001 15. 00 99. 8229 9.35 3
10/ 01/ 2002 5. 00 94. 6832 8.50 3
Tot al 35. 00

* Relate to the first I eg of Repos

# YTMindi cative) will depend upon assuned rate

Date : 11 May 2001

of inflation
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For previousissues of SGL Data please click here
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