Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 15 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 11, 2001

00018 11.60 % 2020 5. 00 108. 17 10. 5992
Contract Date : May 12, 2001
00015 11.43 % 2015 5. 00 108. 25 10. 3075

Contract Date : My 14, 2001

94003 12.50 % 2004 5. 00 108. 77 8.9440
94003 12.50 % 2004 5. 00 108. 795 8.9344
94003 12.50 % 2004 5. 00 108. 782 8.9392
94003 12.50 % 2004 5. 00 108. 785 8.9382
94003 12.50 % 2004 5. 00 108. 80 8. 9325
94003 12.50 % 2004 5. 00 108. 76 8.9478
94003 12.50 % 2004 5. 00 108. 78 8. 9401
00007 9.90 % 2005 0.75 101. 10 9. 5545
90009 11.25 % 2005 10. 00 107. 27 9.0714
00011 10.20 % 2005 5. 00 103. 65 9. 1190
00011 10.20 % 2005 5. 00 103. 65 9. 1190
00011 10.20 % 2005 5. 00 103. 65 9. 1190
97010 11.19 % 2005 5. 00 107. 30 9. 0706
97010 11.19 % 2005 0.11 106. 00 9. 4325
97010 11.19 % 2005 5. 00 107. 30 9. 0706
99008 11.68 % 2006 5. 00 109. 49 9. 2260
99008 11.68 % 2006 5. 00 109. 55 9.2114
00013 11.00 % 2006 5. 00 107. 31 9.1942
00013 11.00 % 2006 10. 00 107. 28 9.2012
98009 11.90 % 2007 5. 00 111. 00 9. 4647
98009 11.90 % 2007 5. 00 110. 96 9.4730
98009 11.90 % 2007 5. 00 110. 95 9.4751
98009 11.90 % 2007 5. 00 110. 99 9. 4668
00016 11.40 % 2008 5. 00 109. 15 9. 6199
00016 11.40 % 2008 10. 00 109. 22 9.6071
00016 11.40 % 2008 5. 00 109. 20 9. 6108
00016 11.40 % 2008 10. 00 109. 26 9. 5998
00016 11.40 % 2008 10. 00 109. 245 9. 6026
00016 11.40 % 2008 5. 00 109. 21 9. 6089
00016 11.40 % 2008 5. 00 109. 23 9. 6053
00016 11.40 % 2008 5. 00 109. 25 9. 6016
00016 11.40 % 2008 5. 00 109. 22 9.6071
00016 11.40 % 2008 5. 00 109. 13 9. 6236
00016 11.40 % 2008 5. 00 109. 21 9. 6089
00016 11.40 % 2008 10. 00 109. 15 9. 6199
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5368
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3316
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3277
3457
3341
3521
3425
3393
3521
3354
3329
3457
3495
3469
3405
3418
3457
3405
3457
3457
3457
3521
3201
3418
3431
3444
3380
3457
3457
3457
3393
3405
3309
3329
3393
3457
3431
3521
3367
3521
3431
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11.
11.
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B. State CGovernnent Securities

Cont r act

Dat e :

May 15, 2001

01206 10. 82% KARNATAKA SDL. 2011 3.92
01206 10. 82% KARNATAKA SDL. 2011 1.97
01206 10. 82% KARNATAKA SDL. 2011 9. 65

Tot al

C. Treasury Bills

15. 54

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

(DD WM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 14, 2001
26/ 06/ 2001 0.25
Contract Date : My 15, 2001
28/ 05/ 2001 3.00
03/ 07/ 2001 0.50

NI L

107.
108.
107.
102.
102.
102.
102.
102.
102.
102.
100.
116.
101.
101.
108.
108.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
108.
107.
107.

102.
102.
102.

99. 1444

99. 6929
99. 0032

95
04
90
70
69
70
65
68
69
63
50
70
00
00
13
125
94
94
95
94
78
94
86
915
84
95
95
94
93
91
90
95
12
93
93

83
83
82

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.

3457
3341
3521
3488
3501
3488
3553
3514
3501
3579
3854
4960
5749
5749
6038
6044
6256
6256
6245
6256
6440
6256
6348
6285
6371
6245
6245
6256
6268
6291
6302
6245
6050
6268
6268

10. 3456
10. 3456
10. 3472

7.

8.
7.

3053

6253
4794
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07/ 08/ 2001 17. 00 98. 3277 7.3699

Tot al 20.75
(iii) 182 Day Bills (Maturity-w se)
(DD WM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 14, 2001
31/ 05/ 2001 5. 00 99. 6288 7.9777
28/ 06/ 2001 5. 00 99. 0448 7.8010
12/ 07/ 2001 0.50 98. 8145 7.4017
13/ 12/ 2001 50. 00 95. 3903 8. 2583
24/ 01/ 2002 5. 00 94. 5022 8. 3044
08/ 04/ 2002 15. 00 92.9114 8. 4411
08/ 04/ 2002 10. 00 92.9114 8. 4411
08/ 04/ 2002 15. 00 92.9114 8. 4411
08/ 04/ 2002 25.00 92.9114 8. 4411
18/ 04/ 2002 20. 00 92. 7190 8. 4319
02/ 05/ 2002 25.00 92. 4155 8. 4627
02/ 05/ 2002 5. 00 92. 4073 8.4726
02/ 05/ 2002 5. 00 92. 4073 8.4726
Contract Date : My 15, 2001
18/ 05/ 2001 2.00 99. 9261 8.9732
18/ 05/ 2001 10. 00 99. 9290 8. 6208
13/ 12/ 2001 10. 00 95. 3798 8.3171
28/ 12/ 2001 2.00 95. 0915 8.2772
28/ 12/ 2001 5. 00 95. 0690 8.3171
08/ 04/ 2002 25. 00 92.9114 8. 4668
08/ 04/ 2002 10. 00 92.9114 8. 4668
18/ 04/ 2002 5. 00 92. 7111 8. 4667
18/ 04/ 2002 10. 00 92.7031 8. 4767
02/ 05/ 2002 25. 00 92. 4238 8. 4767
02/ 05/ 2002 20. 00 92. 4238 8. 4767
Tot al 309. 50
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)
1. REPO Transactions *
(G her than with RBI)
A. Covernnent of India Dated Securities
98013 11.55 % 2001 47.00 100. 35 8. 65 1
98013 11.55 % 2001 47.00 100. 35 8. 65 1
98013 11.55 % 2001 47.00 100. 35 8. 65 1
98013 11.55 % 2001 47.00 100. 35 8. 65 1
98013 11.55 % 2001 20. 00 100. 35 8.50 1
97009 10.85 % 2001 25.00 100. 42 8.70 1
97009 10.85 % 2001 25.00 100. 42 8.70 1
97009 10.85 % 2001 25.00 100. 42 8.70 1
97009 10.85 % 2001 100. 00 100. 40 8.50 1
97009 10.85 % 2001 25.00 100. 42 8.70 1
97009 10.85 % 2001 33.00 100. 45 8. 60 1



97009 10.85 % 2001 33. 00 100. 45 8. 60 1
94009 11.75 % 2001 25. 00 100. 85 9. 00 1
94009 11.75 % 2001 25. 00 100. 85 9. 00 1
94009 11.75 % 2001 75. 00 100. 90 8. 50 1
94009 11.75 % 2001 50. 00 100. 70 8. 65 1
94009 11.75 % 2001 50. 00 100. 70 8. 65 1
94009 11.75 % 2001 20. 00 100. 70 8. 65 1
94009 11.75 % 2001 20. 00 100. 85 9. 00 1
94009 11.75 % 2001 23.50 100. 75 8. 65 1
94009 11.75 % 2001 23.50 100. 75 8. 65 1
97004 12.69 % 2002 198. 00 103. 55 8. 50 1
97004 12.69 % 2002 25. 00 103. 55 8. 30 1
97011 11.15 % 2002 25. 00 102. 88 8.50 3
97011 11.15 % 2002 25. 00 102. 88 8. 50 3
97011 11.15 % 2002 10. 00 102. 88 8.50 3
97011 11.15 % 2002 21.00 102. 85 8. 65 1
97011 11.15 % 2002 21.00 102. 85 8. 65 1
97008 11.83 % 2003 55. 00 105. 63 8.70 1
94003 12.50 % 2004 45, 00 108. 74 8.75 1
00011 10.20 % 2005 50. 00 103. 58 8.75 1
00011 10.20 % 2005 10. 00 103. 58 8. 30 1
99008 11.68 % 2006 90. 00 109. 50 8.70 1
00013 11.00 % 2006 6. 00 107. 25 8. 50 3
99004 12.29 % 2010 5.00 110. 90 9.50 2
99004 12.29 % 2010 5.00 110. 90 9.50 2
99005 12.32 % 2011 25. 00 111.50 8.90 1
99005 12.32 % 2011 25. 00 111.50 8.90 1
00010 10.95 % 2011 30. 00 105. 70 8.76 1
00017 11.50 % 2011 35. 00 109. 42 8.70 2
99020 11.83 % 2014 33.55 109. 30 8.76 1
00015 11.43 % 2015 4,00 107. 98 8. 50 1
00015 11.43 % 2015 5.00 107. 98 8. 50 1
00018 11.60 % 2020 15. 00 108. 00 8. 40 1
Tot al 1549. 55
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)
04/ 10/ 2001 10. 00 96. 7990 9. 00 1
Tot al 10. 00

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 15 May 2001
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