Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 31 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 29, 2001

00016 11.40 % 2008 10. 00 110. 08 9. 4432
00016 11.40 % 2008 4.28 110. 075 9. 4441
99005 12.32 % 2011 10. 00 114.10 10. 0050
99005 12.32 % 2011 5. 00 114. 00 10. 0200
00017 11.50 % 2011 5. 00 110. 88 9. 8147
00017 11.50 % 2011 5. 00 110. 94 9. 8061
00012 11.03 % 2012 5. 00 108. 01 9. 8269
98021 12.40 % 2013 5. 00 115. 45 10. 1593
00008 10.70 % 2020 5. 00 103. 00 10. 3331
Contract Date : May 30, 2001
98013 11.55 % 2001 15. 00 100. 26 8. 3535
94009 11.75 % 2001 10. 00 100. 74 8. 3881
94009 11.75 % 2001 5. 00 100. 71 8. 5157
94009 11.75 % 2001 10. 00 100. 71 8. 5157
94009 11.75 % 2001 5. 00 100. 69 8. 6008
97004 12.69 % 2002 24.00 103. 735 8.4771
98004 11.10 % 2003 5. 00 104. 23 8. 5681
98004 11.10 % 2003 5. 00 104. 23 8. 5681
98004 11.10 % 2003 10. 00 104. 19 8.5912
97008 11.83 % 2003 0.15 105. 40 8.9759
94003 12.50 % 2004 25.00 109. 17 8. 7409
94003 12.50 % 2004 5. 00 109. 14 8. 7525
94003 12.50 % 2004 5. 00 109. 13 8. 7563
94003 12.50 % 2004 5. 00 109. 13 8. 7563
94003 12.50 % 2004 10. 00 109. 095 8.7698
94003 12.50 % 2004 10. 00 109. 22 8.7216
94003 12.50 % 2004 10. 00 109. 14 8. 7525
94003 12.50 % 2004 10. 00 109. 09 8.7718
94003 12.50 % 2004 5. 00 109. 15 8.7486
94003 12.50 % 2004 5. 00 109. 15 8.7486
94003 12.50 % 2004 25.00 109. 14 8. 7525
94003 12.50 % 2004 5. 00 109. 15 8.7486
94003 12.50 % 2004 5. 00 109. 155 8. 7467
94003 12.50 % 2004 5. 00 109. 15 8.7486
94003 12.50 % 2004 5. 00 109. 22 8.7216
94003 12.50 % 2004 5. 00 109. 22 8.7216
94003 12.50 % 2004 10. 00 109. 11 8. 7640
94003 12.50 % 2004 10. 00 109. 12 8. 7602
94003 12.50 % 2004 5. 00 109. 22 8.7216
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0452
0415
0415
0415
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0390
0427
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0415
0415
0576
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0564
0477
0402
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0452
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0377
0415
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2033
0991
1664
1972
1052
1978
1978
2270
3567
2153
2337
2984
2506
2337
2501
2501
2621
2271
2413
2435
2512
2512
2479
2490
2359
2342
2490
2819
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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 10. 00
01006 10.25 % 2021 10. 00
01006 10.25 % 2021 10. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 10. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 20. 00
01006 10.25 % 2021 5. 00
01006 10.25 % 2021 10. 00
01006 10.25 % 2021 5. 00
Tot al 6456. 27033
B. State Governnent Securities
Contract Date : May 30, 2001
95224 14% UTTAR PRADESH S. D. L.
2005 0. 80
Contract Date : May 31, 2001
97238 13. 05% MAHARASHTRA SDL
2007 0. 297
89222 11. 50% MADHYA PRADESH
S. D. 2009 9. 00
89222 11. 50% MADHYA PRADESH
S. D. 2009 20. 45
89222 11. 50% MADHYA PRADESH
S. D. 2009 9. 00
00225 10. 52% MAHARASHTRA SDL
2010 0. 807
Tot al 40. 354
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD WM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 30, 2001
09/ 07/ 2001 5. 00
30/ 07/ 2001 20. 00
17/ 08/ 2001 25.00
24/ 08/ 2001 4.75
24/ 08/ 2001 20. 00
Contract Date : May 31, 2001
04/ 06/ 2001 1.00
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100.
100.
101.
101.
101.
100.
100.
100.
100.
100.
100.
101.
101.
101.
101.
101.

113.

111.

108.

108.

108.

101.

99.
98.
98.
98.
98.

99.

29
29
32
35
33
20
24
40
95
90
00
00
00
75
90
95
69
90
85
03
13
05
10
05

25

80

40

40

40

00

1997
7821
4163
2834
2722

9244

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

9.

10.

10.

EENENIENEN

()]

2501
2501
2468
2435
2457
2600
2556
2381
1381
1440
1323
1323
1323
1615
1440
1381
1686
1440
1498
1288
1171
1265
1206
1265

8882

3287

. 9669

. 9669

. 9669

3417

. 3411
. 3571
. 4145
. 3925
. 4416

. 8848
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07/ 08/ 2001 10. 00 98. 6582 7.2803
07/ 08/ 2001 30. 00 98. 6401 7.3798
17/ 08/ 2001 2.25 98. 4536 7.3299
17/ 08/ 2001 10. 00 98. 4640 7.2798
17/ 08/ 2001 9. 00 98. 4432 7.3800
17/ 08/ 2001 12. 50 98. 4432 7. 3800
24/ 08/ 2001 7.50 98. 3172 7.3297
24/ 08/ 2001 20. 00 98. 3059 7.3798
24/ 08/ 2001 10. 00 98. 3059 7.3798
24/ 08/ 2001 12. 50 98. 3059 7.3798
24/ 08/ 2001 20. 00 98. 3059 7.3798
Tot al 219.50
(iii) 182 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 31, 2001
07/ 06/ 2001 0.55 99. 8659 6. 9826
19/ 07/ 2001 1.50 99. 0229 7.3301
16/ 08/ 2001 1.50 98.4731 7.3300
Tot al 3.55
(iv) 364 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 30, 2001
06/ 09/ 2001 5. 00 97. 9539 7.6802
28/ 12/ 2001 5. 00 95. 6961 7.7221
21/ 02/ 2002 5. 00 94. 5366 7.8787
21/ 02/ 2002 10. 00 94. 5366 7.8787
08/ 04/ 2002 15. 00 93.4871 8.1018
02/ 05/ 2002 25. 00 92. 9813 8. 1533
02/ 05/ 2002 25. 00 93. 0610 8. 0538
02/ 05/ 2002 5. 00 92.9734 8.1632
17/ 05/ 2002 10. 00 92. 7157 8.1244
Contract Date : May 31, 2001
23/ 08/ 2001 5. 00 98. 3255 7.3797
28/ 12/ 2001 10. 00 95. 6855 7.7786
10/ 01/ 2002 13. 25 95. 4318 7.7787
21/ 03/ 2002 2.00 93. 9433 7.9822
08/ 04/ 2002 15. 00 93. 5170 8.0878
02/ 05/ 2002 13. 00 93. 0849 8. 0479
17/ 05/ 2002 30. 55 92. 8564 7.9781
17/ 05/ 2002 10. 00 92. 7984 8. 0479
17/ 05/ 2002 10. 00 92. 7984 8. 0479
17/ 05/ 2002 17.00 92. 8067 8. 0379
17/ 05/ 2002 25.00 92. 7984 8. 0479
17/ 05/ 2002 5. 00 92. 7570 8. 0978
Tot al 260. 80
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. Gover nnent

94003
89009
89009
98013
98013
98013
94009
94009
94009
94009
94009
94009
94009
94009
94009
94009
94009
97011
97011
97011
97011
97011
97011
97011
97011
97011
97011
97011
97011
94010
98004
98004
94003
94003
98022
00007
00007
00007
00011
00011
97010
98005
98002
98007
00016
98023
99006
99006
99020

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

9.

9.

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

Tot al

B. State CGovernnent Securities

C. Treasury Bills

50
50
50
55
55
55
75
75
75
75
75
75
75
75
75
75
75
15
15
15
15
15
15
15
15
15
15
15
15
55
10
10
50
50
98
90
90
90
20
20
19
75
15
00
40
25
99
99
83

of
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%
%

India Dated Securities

2004
2009
2009
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2002
2002
2002
2002
2002
2002
2002
2002
2002
2002
2002
2002
2002(
2003
2003
2004
2004
2004
2005
2005
2005
2005
2005
2005
2006
2008
2008
2008
2008
2009
2009
2014

| NSTAL

50.
15.
10.
10.
25.
10.
50.
20.
20.
25.
25.
25.
25.
25.
25.
25.
25.
12.
25.
25.
40.
15.
20.
20.
25.
25.
25.
25.
25.
25.
20.
25.
25.
25.
25.
10.
10.
25.
25.
25.
25.
30.
50.
20.
23.
30.
30.
15.
10.

1165

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

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
00
00
00
. 00

NI L

109.
110.
110.
100.
100.
100.
100.
100.
100.
100.
100.
100.
100.
100.
100.
100.
100.
103.
103.
103.
103.
103.
103.
103.
103.
103.
103.
103.
103.
103.
104.
104.
109.
109.
108.
103.
103.
103.
103.
103.
108.
110.
112.
112.
110.
113.
112.
112.
112.

24
20
20
25
25
25
65
60
60
70
70
70
70
70
70
70
70
08
14
14
14
14
15
20
15
15
00
00
15
90
25
05
18
18
85
40
54
54
83
83
10
80
75
50
30
00
60
60
50

PONXPOXOINIPOINNOINNNOOINOPOPOIPINOPDPPIOPOINIPOOPPIPONNNNNONNO

. 50

05
05
95
00
00
05
00
00
90
90
90
90
90
90
90
90
40
80
80
60
90
95
05
85
80
90
90
85
00
95
90
00
00
00
95
05
05
90
90
00
75
30
30
40
30
05
30

.95

B
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NN N NN
POOORFR OO

20



(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 : 31 May 2001

For previousissues of SGL Data please click here



