Subsidiary General Ledger Account Transactions
In Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 28 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 25, 2001

98009 11.90 % 2007 5. 00 111. 65 9. 3233
98007 12.00 % 2008 5. 00 110. 95 9. 7853
98007 12.00 % 2008 5. 00 110. 94 9.7872
00016 11.40 % 2008 5. 00 109. 87 9. 4833
00016 11.40 % 2008 5. 00 110. 00 9. 4597
99004 12.29 % 2010 5. 00 112. 31 10. 1190
00014 11.30 % 2010 5. 00 109. 20 9. 7546
00012 11.03 % 2012 5. 00 107. 35 9.9213
99020 11.83 % 2014 5. 00 110. 38 10. 3804
01001 10.47 % 2015 5. 00 102. 07 10. 1823
01001 10.47 % 2015 5. 00 102. 25 10. 1581
01001 10.47 % 2015 5. 00 102. 20 10. 1648
01001 10.47 % 2015 5. 00 102. 32 10. 1487
00015 11.43 % 2015 5. 00 108. 98 10. 2137
00015 11.43 % 2015 10. 00 108. 75 10. 2428
00015 11.43 % 2015 5. 00 108. 68 10. 2517
00008 10.70 % 2020 5. 00 101. 85 10. 4709
00018 11.60 % 2020 5. 00 109. 35 10. 4654
Contract Date : My 26, 2001
97011 11.15 % 2002 10. 00 102. 94 8. 6201
97011 11.15 % 2002 5. 00 102. 94 8. 6201
97011 11.15 % 2002 10. 00 102. 94 8. 6201
98004 11.10 % 2003 0.50 103. 98 8.7263
94003 12.50 % 2004 25.00 108. 93 8. 8460
94003 12.50 % 2004 10. 00 108. 92 8. 8498
94003 12.50 % 2004 5. 00 108. 92 8. 8498
94003 12.50 % 2004 25.00 108. 92 8. 8498
94003 12.50 % 2004 5. 00 108. 89 8.8614
94003 12.50 % 2004 15. 00 108. 90 8. 8575
97007 12.59 % 2004 5. 00 109. 20 9. 0748
00007 9.90 % 2005 10. 00 102. 98 8.9735
97010 11.19 % 2005 5. 00 107. 63 8. 9660
98005 11.75 % 2006 10. 00 110. 21 9. 1099
98005 11.75 % 2006 10. 00 110. 21 9. 1099
00013 11.00 % 2006 10. 00 107. 86 9. 0564
00013 11.00 % 2006 5. 00 107.79 9.0728
00013 11.00 % 2006 5. 00 107. 86 9. 0564
00013 11.00 % 2006 5. 00 107.79 9.0728
00013 11.00 % 2006 5. 00 107. 83 9. 0634
98009 11.90 % 2007 5. 00 111. 87 9.2773
98009 11.90 % 2007 5. 00 111. 87 9.2773
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495
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. 0402
. 0386
. 0434
. 0224
. 0143
. 0547
. 0450
. 0402
. 0402
. 0418
. 0434
. 0418
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. 0014
. 0507
. 0647
. 0522
. 7083
. 7083
. 7067
. 7145
. 6988
. 6831
. 7130
. 7083
. 7114
. 7083
. 7075
. 6910
. 7114
. 7208
. 7114
. 1723
. 1708
. 1784
. 1859
. 1799
. 1738
. 1632
. 1935
. 1859
. 1632
. 1958
. 8779
. 8772
. 8772
. 8772
. 8961
. 8729
. 8787
. 8338
. 8584
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. 8772
. 8787
. 8816
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. 8782
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. 9053
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. 9067
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. 8796
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. 8853
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50
55
58
60
60
59
38
37
90
20
30
25
30
265
25
35
33
28
50
44
25
25
09
25
31
45
34
33
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45
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10.
10.
10.
10.
10.
10.
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10.
10.

1245
1178
1138
1111
1111
1124
1406
1419
2578
1857
1731
1794
1731
1775
1794
1668
1693
1756
1479
1554
1794
1794
1996
1794
1718
1542
1680
1693
1731
1794
1731
1542
1668
1668
1668
1680
1794
1693
1693
1718
1718
1542
1731
1655
1731
1718
1794
1680
1605
1756
1693
1794
1794
1794
1794
1794
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00008
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00018
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10.
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11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.

Tot al
B. State CGovernnent Securities
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70
60
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60
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409

May 25, 2001

99205 12. 25% ANDHRA PRADESH SDL

200

9

Contract Date :

10. 00
May 26, 2001

99228 12. 25% WEST BENGAL SDL

200

Tot al

C. Treasury Bills

9

2.00
12. 00

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

(DD WM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 26, 2001
24/ 08/ 2001 5. 00

NI L

109.
109.
109.
103.
103.
101.
101.
101.
101.
101.
101.
102.
102.
102.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
109.

110.

110.

98.

25
26
35
57
57
75
30
60
25
70
69
60
00
65
50
60
60
60
60
66
55
55
53
50
55
57
50
53
25
51
62
50
505
50
53
50
70
55
50
55

00

10

1309

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.

1794
1781
1668
2348
2348
2283
2842
2469
2904
2345
2357
3807
4526
3748
4486
4373
4373
4373
4373
4306
4429
4429
4452
4486
4429
4407
4486
4452
4767
4474
4351
4486
4480
4486
4452
4486
4261
4429
4486
4429

10. 3618

10. 3437

7.

7035



Contract Date : My 28, 2001

26/ 06/ 2001 10. 00 99. 4076 7.4800
Tot al 15. 00
(iii) 182 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 26, 2001
27/ 09/ 2001 5. 00 97. 3957 7.8493
27/ 09/ 2001 5. 00 97. 3957 7.8493
Contract Date : My 28, 2001
02/ 08/ 2001 5. 00 98. 5916 7.8785
Tot al 15. 00
(iv) 364 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 26, 2001
20/ 09/ 2001 5. 00 97. 5414 7.8418
04/ 10/ 2001 5. 00 97. 2002 8. 0037
08/ 04/ 2002 0.75 93. 4286 8.0764
17/ 05/ 2002 10. 00 92. 4917 8. 3002
17/ 05/ 2002 10. 00 92. 4917 8. 3002
17/ 05/ 2002 5.1125 92. 4669 8. 3299
Contract Date : My 28, 2001
31/ 05/ 2001 8. 00 99. 9466 6. 4827
31/ 05/ 2001 1.00 99. 9466 6. 4827
15/ 06/ 2001 15. 00 99. 6413 7.2798
15/ 06/ 2001 20. 00 99. 6413 7.2798
07/ 03/ 2002 10. 00 93. 9538 8.2772
21/ 03/ 2002 10. 00 93. 6736 8.2772
02/ 05/ 2002 2.00 92. 8109 8.3172
02/ 05/ 2002 25. 00 92. 7710 8. 3670
17/ 05/ 2002 15. 00 92. 5000 8.3372
17/ 05/ 2002 5. 00 92. 3840 8. 4767
Tot al 146. 8625

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

97010 11.19 % 2005 5.30 107. 00 8. 60 16
98013 11.55 % 2001 20. 00 100. 30 7.15 1
98013 11.55 % 2001 20. 00 100. 30 7.15 1
98013 11.55 % 2001 50. 00 100. 30 7.20 1
97009 10.85 % 2001 50. 00 100. 40 7.00 1
94009 11.75 % 2001 35. 00 100. 65 6. 35 1
98031 11.47 % 2001 25.00 101. 52 7.05 1
97004 12.69 % 2002 50. 00 103. 65 6. 95 2
97004 12.69 % 2002 50. 00 103. 65 6. 95 2
87006 11.00 % 2002 30. 00 102. 10 6. 90 2
97011 11.15 % 2002 15. 00 102. 93 6. 90 4
97011 11.15 % 2002 15. 00 102. 92 6. 95 1
97011 11.15 % 2002 10. 25 102. 94 6. 95 1
98004 11.10 % 2003 24.00 103. 95 7.00 2
98004 11.10 % 2003 24.00 103. 95 7.00 2



98004
94003
94003
94003
94003
94003
94003
94003
94003
98017
98022
98022
00007
00007
00007
00011
00011
00011
97010
97010
97010
97010
97010
97010
97010
00013
00013
00013
00013
00013
00013
00013
97002
97002
97002
97002
97002
97002
97002
98007
00016
00016
00016
98015
00014
00017
00012
99020
01003
01004
00018

11.
12.
12.
12.
12.
12.
12.
12.
12.
11.
11.
11.

9.

9.

9.
10.
10.
10.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
13.
13.
13.
13.
13.
13.
13.
12.
11.
11.
11.
12.
11.
11.
11.
11.
10.
10.
11.

Tot al

B. State CGovernnent Securities

C. Treasury Bills

10
50
50
50
50
50
50
50
50
95
98
98
90
90
90
20
20
20
19
19
19
19
19
19
19
00
00
00
00
00
00
00
05
05
05
05
05
05
05
00
40
40
40
25
30
50
03
83
71
45
60

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

2003
2004
2004
2004
2004
2004
2004
2004
2004
2004
2004
2004
2005
2005
2005
2005
2005
2005
2005
2005
2005
2005
2005
2005
2005
2006
2006
2006
2006
2006
2006
2006
2007
2007
2007
2007
2007
2007
2007
2008
2008
2008
2008
2010
2010
2011
2012
2014
2016
2018
2020

24,
50.
25.
25.
25.
50.
50.
25.
15.
15.
20.
85.
25.
24,
15.
25.
25.
25.
25.
25.
25.
25.
25.
25.
50.
20.
20.
22.
22.
22.
22.
22.
25.
25.
15.
15.
15.
15.
10.
50.
25.
15.
50.
25.
12.
50.
35.
26.
25.
25.
50.
1831.

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

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
00
00
00
00
00
00
00
00
00
00
00
00
00
00
00
85
90
00
00
00
30

NI L

103.
109.
108.
108.
108.
108.
108.
108.
108.
107.
108.
108.
102.
102.
102.
103.
103.
103.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
107.
114.
114.
114.
114.
114.
114.
114.
110.
109.
109.
109.
112.
108.
110.
107.
110.
104.
101.
109.

95
00
90
90
90
91
91
90
90
25
40
35
90
90
66
83
83
83
44
45
45
45
45
44
60
55
55
80
80
80
80
80
80
80
50
50
50
50
50
45
58
95
95
80
98
50
50
85
00
70
60
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. 00
. 80
.45
.45
.45
.15
.15
.45
.30
.10
.95
.15
.90
. 00
.95
. 00
. 00
. 00
. 00
. 20
. 20
. 20
. 20
. 00
.10
.05
.05
. 00
. 00
. 00
. 00
. 00
. 20
. 20
.05
.05
.05
.05
.05
. 00
.05
.90
.90
.90
. 00
.90
. 00
.10
.90
.90
.90

= N
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=
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(ii) 91 Day Bills (Maturity-wise)

(DD MM YYYY)
13/ 08/ 2001 25. 00
17/ 08/ 2001 20. 00
24/ 08/ 2001 25. 00
Tot al 70. 00
(i1i) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
15/ 06/ 2001 25. 00
08/ 04/ 2002 25. 00
02/ 05/ 2002 75. 00
Tot al 125. 00

* Relate to the first I eg of Repos

NI L

NI L

98.
98.
98.

99.
93.
92.

# YTMindi cative) will depend upon assuned rate

Date : 28 May 2001

For previousissues of SGL Data please click here

3914
2771
1658

(e erle)]

6437
3158
8029

(e erle)}

of inflation

.90
.90
.90

.90
.90
.90

NN

NNN



