Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 26 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 : My 24, 2001

00016 11.40 % 2008 10. 00 109. 58 9. 5366
01001 10.47 % 2015 10. 00 101. 93 10. 2012
Contract Date : My 25, 2001
98013 11.55 % 2001 0.50 100. 54 6. 0605
94009 11.75 % 2001 0. 20 100. 84 8.1663
97011 11.15 % 2002 10. 00 102.91 8. 6502
97011 11.15 % 2002 10. 00 102. 93 8. 6336
97011 11.15 % 2002 10. 00 102. 92 8. 6419
94010 11.55 % 2002 10. 00 103. 925 8. 6488
98004 11.10 % 2003 5. 00 103. 96 8.7412
94003 12.50 % 2004 0. 40 108. 75 8.9185
94003 12.50 % 2004 15. 00 108. 89 8. 8645
94003 12.50 % 2004 5. 00 108. 895 8. 8625
94003 12.50 % 2004 5. 00 108. 90 8. 8606
94003 12.50 % 2004 5. 00 108. 89 8. 8645
94003 12.50 % 2004 5. 00 108. 89 8. 8645
94003 12.50 % 2004 5. 00 108. 895 8. 8625
94003 12.50 % 2004 5. 00 108. 88 8. 8683
97007 12.59 % 2004 5. 00 109. 18 9. 0844
97007 12.59 % 2004 5. 00 109. 19 9. 0808
97007 12.59 % 2004 10. 00 109. 17 9. 0880
00011 10.20 % 2005 10. 00 104.01 9. 0095
00011 10.20 % 2005 5. 00 103. 99 9. 0152
00011 10.20 % 2005 5. 00 104.01 9. 0095
97010 11.19 % 2005 5. 00 107. 54 8.9921
97010 11.19 % 2005 5. 00 107. 55 8.9893
99008 11.68 % 2006 5. 00 109. 86 9.1231
99008 11.68 % 2006 5. 00 109. 87 9. 1207
99008 11.68 % 2006 10. 00 109. 90 9.1133
98005 11.75 % 2006 5. 00 110. 06 9. 1475
98005 11.75 % 2006 5. 00 110. 05 9. 1499
00013 11.00 % 2006 5. 00 107. 69 9. 0971
00013 11.00 % 2006 5. 00 107. 69 9. 0971
00013 11.00 % 2006 10. 00 107. 69 9. 0971
97001 13.65 % 2007 10. 00 116. 05 9. 9068
97002 13.05 % 2007 5. 00 114.61 9. 7349
98007 12.00 % 2008 5. 00 110. 25 9.9179
98007 12.00 % 2008 10. 00 110. 95 9. 7853
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00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 10. 00
00015 11.43 % 2015 10. 00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
00015 11.43 % 2015 5.00
01003 10.71 % 2016 5.00
01004 10.45 % 2018 10. 00
00018 11.60 % 2020 10. 00
00018 11.60 % 2020 10. 00
00018 11.60 % 2020 5.00
00018 11.60 % 2020 10. 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
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
Tot al 3302. 48
B. State CGovernnent Securities
Contract Date : My 25, 2001
99205 12. 25% ANDHRA PRADESH SDL
2009 5.00
Contract Date : My 26, 2001
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99205 12. 25% ANDHRA PRADESH SDL

2009 5.00 111. 20 10. 1509
01224 10. 53% KERALA GOVT STOCK
2011 20. 00 101. 70 10. 2490
Tot al 30. 00

C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)

(DD WM YYYY)
NI L
(ii) 91 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 25, 2001
03/ 07/ 2001 0. 657 99. 2765 6. 8019
07/ 08/ 2001 8. 00 98. 5707 7.1326
13/ 08/ 2001 3. 27 98. 3503 7.6320
13/ 08/ 2001 5. 63 98. 3503 7.6320
13/ 08/ 2001 10. 75 98. 3503 7.6320
Contract Date : My 26, 2001
16/ 07/ 2001 5. 00 98. 9287 7.7289
23/ 07/ 2001 5. 00 98. 7835 7.7286
30/ 07/ 2001 5. 00 98. 6387 7.7285
Tot al 43. 307
(iii) 182 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 25, 2001
21/ 06/ 2001 0.15 99. 4334 7.6821
Tot al 0.15
(iv) 364 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 25, 2001
31/ 05/ 2001 20. 00 99. 9145 5.1914
15/ 06/ 2001 3.00 99. 5853 7.2181
23/ 08/ 2001 2.50 98. 0866 7.8896
02/ 05/ 2002 10. 00 92. 7153 8. 3625
Contract Date : My 26, 2001
28/ 12/ 2001 5. 00 95. 3343 8.2474
28/ 12/ 2001 20. 00 95. 3343 8.2474
10/ 01/ 2002 20. 00 95. 0674 8.2473
10/ 01/ 2002 5. 00 95. 0674 8.2473
21/ 03/ 2002 5. 00 93. 5906 8.3371
02/ 05/ 2002 2.00 92. 7796 8.3072
02/ 05/ 2002 10. 00 92. 7234 8.3770
02/ 05/ 2002 15. 00 92. 7234 8.3770
Tot al 117.50
1. 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
97011 11.15 % 2002 100. 00 102. 93 7.40 5
97011 11.15 % 2002 24. 25 102. 93 6. 90 2



Tot al 124. 25
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 : 26 May 2001

For previousissues of SGL Data please click here



