Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 11 June 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 : June 08, 2001

00016 11.40 % 2008 20. 00 109. 60 9. 5263
90010 11.50 % 2010 10. 00 108. 95 9.9710
90010 11.50 % 2010 15. 00 108. 95 9.9710
00014 11.30 % 2010 5.00 109. 29 9.7374
99005 12.32 % 2011 10. 00 113. 00 10. 1679
99005 12.32 % 2011 10. 00 113. 00 10. 1679
00017 11.50 % 2011 20. 00 110. 35 9. 8884
00017 11.50 % 2011 15. 00 110. 35 9. 8884
00017 11.50 % 2011 10. 00 110. 35 9. 8884
00012 11.03 % 2012 5.00 107. 23 9.9372
99020 11.83 % 2014 13. 00 111. 00 10. 2974
Contract Date : June 09, 2001
97004 12.69 % 2002 15. 00 103. 61 8.5048
94003 12.50 % 2004 5.00 109. 18 8.7083
94003 12.50 % 2004 5.00 109. 10 8. 7394
94003 12.50 % 2004 5.00 109. 08 8.7472
94003 12.50 % 2004 5.00 109. 16 8.7161
94003 12.50 % 2004 5.00 109. 05 8. 7589
95006 14.00 % 2005 0.01 115. 50 9.2711
00011 10.20 % 2005 10. 00 104. 59 8. 8340
00011 10.20 % 2005 5.00 104. 59 8. 8340
97010 11.19 % 2005 5.00 108. 08 8. 8263
97010 11.19 % 2005 25.00 108. 04 8. 8374
97010 11.19 % 2005 15. 00 108. 04 8. 8374
97010 11.19 % 2005 5.00 108. 00 8. 8485
97010 11.19 % 2005 10. 00 108. 00 8. 8485
97010 11.19 % 2005 5.00 108. 09 8. 8235
97010 11.19 % 2005 5.00 108. 09 8. 8235
97010 11.19 % 2005 5.00 108. 08 8. 8263
97010 11.19 % 2005 5.00 108. 09 8. 8235
97010 11.19 % 2005 5.00 108. 10 8. 8207
97010 11.19 % 2005 5.00 108. 10 8. 8207
97010 11.19 % 2005 5.00 108. 075 8.8277
97010 11.19 % 2005 5.00 108. 06 8. 8318
99008 11.68 % 2006 5.00 110. 30 8.9991
99008 11.68 % 2006 5.00 110. 25 9.0113
98005 11.75 % 2006 10. 00 110. 50 9. 0234
98005 11.75 % 2006 5.00 110. 55 9.0113
00013 11.00 % 2006 5.00 108. 27 8. 9504
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97
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. 4665
. 4519
. 4519
. 4519
. 4519
. 4628
. 4628
. 4628
. 4610
. 4610
. 4610
. 4592
. 4573
. 4573
. 4592
. 4592
. 4500
. 4683
. 4701
. 4537
. 4573
. 4519
. 4528
. 4537
. 4665
. 4665
. 4719
. 4701
. 4701
. 4738
. 4701
. 4519
. 7468
. 7468
. 7485
. 7468
. 7468
. 7468
. 7468
. 9852
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. 6878



00014
00014
00014
00014
00014
00014
00014
00014
00014
00014
00014
00014
00014
00014
99005
99005
00010
00010
00010
00010
00010
00010
00010
00010
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017
00017

11.
11.
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11.
11.
11.
11.
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11.
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11.
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11.
11.
11.
11.
11.
11.
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2010
2010
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2011
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58
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55
55
605
605
55
774
08
60
59
55
59
50
46
39
37
39
25
35
34
39
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75
79
80
84
82
85
85
85
80
85
83
85
85
87
81
82
85
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83
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80
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. 6910
. 6871
. 6910
. 6957
. 6957
. 6871
. 6871
. 6957
. 0474
. 7699
. 6878
. 6894
. 6957
. 6894
. 0914
. 0974
L7721
. 7751
L7721
. 7934
. 7782
L7797
L7721
L7797
. 8295
. 8237
. 8222
. 8165
. 8194
. 8150
. 8150
. 8150
. 8222
. 8150
. 8179
. 8150
. 8150
. 8121
. 8208
. 8194
. 8150
. 8136
. 8121
. 8208
. 8179
. 8121
. 8222
. 8150
. 8136
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. 8121
. 8136
. 8150
. 8251
. 8179
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95.
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111.
111.
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109.
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75
75
75
75
65
79
78
79
10
55
45
57
57
55
64
65
65
60
60
50
65
00
06
03
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03
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79
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80
80
80
78
79
82
82
82
76
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. 8626
. 8626
. 8626
. 8626
. 8769
. 8569
. 8584
. 8569
. 7001
. 2262
. 2390
. 2237
. 2237
. 2262
. 2147
. 2134
. 2134
. 2198
. 2198
. 2326
. 2134
. 0575
. 0495
. 0535
. 0482
. 0529
. 0535
. 0482
. 0495
. 0535
. 0509
. 0535
. 0509
. 0469
. 0535
. 0482
. 0482
. 0509
. 1105
. 1130
. 1092
. 1092
. 1092
. 1092
L1117
. 1105
. 1067
. 1067
. 1067
. 1143
. 1080
. 1067
L1117
L1117
. 1092

10



00015
00015
00015
00015
00015
98025
98025
00008
00018
00018
00018
00018
00018
00018
00018
00018
01006
01006
01006
01006

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

Tot al
B. State CGovernnent Securities

99234
99241

43
43
43
43
43
60
60
70
60
60
60
60
60
60
60
60
25
25
25
25

Contract Date :

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

2015
2015
2015
2015
2015
2018
2018
2020
2020
2020
2020
2020
2020
2020
2020
2020
2021
2021
2021
2021

. 00
. 00
. 00
00
00
00
00
00
00
00
00
00
00
00
00
. 00
. 50
. 00

10. 00

10. 00
3622. 619
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June 09, 2001

11. 85% GUIJRAT SDL 2009 0. 3368
11. 85% MAHARASTRA SDL
2009 0. 1796

Contract Date :

June 11, 2001

97262 12.30% TAM LNADU LQCAN
2007 0. 344
Tot al 0. 8604
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : June 11, 2001
26/ 06/ 2001 0. 10
03/ 07/ 2001 1.17
03/ 07/ 2001 2.00
13/ 08/ 2001 0.20
31/ 08/ 2001 5.00
07/ 09/ 2001 12. 50
07/ 09/ 2001 5.00
07/ 09/ 2001 15. 00
07/ 09/ 2001 9.00
Tot al 49, 97
(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : June 11, 2001
15/ 06/ 2001 19. 00
15/ 06/ 2001 6. 00

NI L

NI L

109.
109.
109.
109.
109.
118.
118.
103.
100.
110.
110.
110.
110.
110.
110.
110.
101.
100.
100.
100.

108.

108.

109.

99.
99.
99.
98.
98.
98.
98.
98.
98.

99.
99.

78
76
76
74
80
15
15
20
64
64
65
65
70
67
64
64
00
90
92
90

75

75

91

6621
5679
5440
7641
3521
2239
2123
2123
2123

9168
9223

10.
10.
10.
10.
10.
10.
10.
10.
11.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.

1117
1143
1143
1168
1092
3323
3323
3086
5153
3217
3206
3206
3151
3184
3217
3217
1315
1432
1408
1432

10. 2462

10. 2462

10. 1309

N ENENENENENEN..

. 2275
. 1803
. 5793
. 2301
. 5295
. 4794
. 5292
. 5292
. 5292

. 5775
. 0762

11



07/ 03/ 2002 5.91 94. 3338 8.1278

18/ 04/ 2002 20. 00 93. 5365 8. 0877

17/ 05/ 2002 1.00 92. 9037 8.1775

17/ 05/ 2002 15. 00 92. 9520 8.1176

17/ 05/ 2002 3.09 92. 9439 8.1277

17/ 05/ 2002 5. 00 92. 9600 8. 1077

31/ 05/ 2002 15. 00 92. 6746 8.1277

31/ 05/ 2002 13.9375 92. 6746 8.1277

Tot al 103. 9375
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. Covernnent of India Dated Securities

99020 11.83 % 2014 52.50 111. 22 7.95 *
98025 12.60 % 2018(ON TAP) 11.10 100. 00 9.25 3
97011 11.15 % 2002 25.00 103. 00 7.90 1
97011 11.15 % 2002 25.00 103. 00 7.90 1
97011 11.15 % 2002 30. 00 103. 15 7.40 1
94010 11.55 % 2002( | NSTAL 25.00 104. 15 7.75 1
94003 12.50 % 2004 25.00 109. 18 7.75 1
94003 12.50 % 2004 25.00 109. 18 7.75 1
94003 12.50 % 2004 25.00 109. 18 7.75 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
98022 11.98 % 2004 110. 00 108. 55 7.95 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
98022 11.98 % 2004 25.00 108. 70 8. 00 1
00011 10.20 % 2005 25.00 104. 50 7.90 1
00011 10.20 % 2005 25.00 104. 50 7.90 1
97010 11.19 % 2005 5.30 107. 90 10. 10 14
97010 11.19 % 2005 25.00 108. 00 7.75 1
97010 11.19 % 2005 25.00 108. 00 7.75 1
00013 11.00 % 2006 25.00 108. 25 7.75 1
98007 12.00 % 2008 20. 00 112. 25 7.70 2
98007 12.00 % 2008 20. 00 112. 25 7.70 2
00016 11.40 % 2008 25.00 109. 85 7.75 1
00016 11.40 % 2008 25.00 109. 85 7.75 1
00016 11.40 % 2008 53. 00 109. 90 7.90 1
00016 11.40 % 2008 25.00 109. 85 7.75 1
00010 10.95 % 2011 30. 00 107. 35 7.85 1
00012 11.03 % 2012 25.00 107. 70 8.15 1
00012 11.03 % 2012 25.00 107. 70 8.15 1
00012 11.03 % 2012 25.00 107. 70 8.15 1
00012 11.03 % 2012 25.00 107. 70 8.15 1
01003 10.71 % 2016 47.00 104. 20 7.90 1
00008 10.70 % 2020 24. 00 103. 25 7.95 1



Tot al 1052. 90
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)
28/ 06/ 2001 15. 00 99. 6519 7.55 1
02/ 05/ 2002 25.00 93. 2341 7.50 1
02/ 05/ 2002 25.00 93. 2341 7.50 1
02/ 05/ 2002 25.00 93. 2341 7.50 1
02/ 05/ 2002 25.00 93. 2341 7.50 1
Tot al 115. 00

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 11 June 2001

For previousissues of SGL Data please click here



