Subsidiary General Ledger Account Transactions
In Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 02 July 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 26, 2001

00016 11.40 % 2008 5.00 112. 48 8.9974
Contract Date : June 27, 2001
00017 11.50 % 2011 0.90 112. 94 9.5113
Contract Date : June 29, 2001
97009 10.85 % 2001 10. 00 100. 21 8. 0867
94009 11.75 % 2001 10. 00 100. 48 8. 4080
94009 11.75 % 2001 10. 00 100. 48 8. 4080
94009 11.75 % 2001 10. 00 100. 48 8. 4080
97004 12.69 % 2002 15. 00 103. 85 7. 9605
97011 11.15 % 2002 50. 00 103. 52 7.9242
97011 11.15 % 2002 25.00 103. 53 7.9153
97011 11.15 % 2002 10. 00 103. 53 7.9153
97011 11.15 % 2002 20. 00 103. 53 7.9153
97011 11.15 % 2002 5.00 103. 52 7.9242
97011 11.15 % 2002 5.00 103. 52 7.9242
97011 11.15 % 2002 5.00 103. 52 7.9242
97011 11.15 % 2002 5.00 103. 52 7.9242
97011 11.15 % 2002 5.00 103. 52 7.9242
97011 11.15 % 2002 15. 00 103. 45 7.9861
97008 11.83 % 2003 5.00 107. 00 8. 0520
94003 12.50 % 2004 5.00 110. 44 8. 1494
94003 12.50 % 2004 5.00 110. 45 8. 1455
94003 12.50 % 2004 5.00 110. 45 8. 1455
94003 12.50 % 2004 5.00 110. 44 8. 1494
94003 12.50 % 2004 5.00 110. 44 8. 1494
94003 12.50 % 2004 5.00 110. 45 8. 1455
94003 12.50 % 2004 5.00 110. 445 8. 1475
94003 12.50 % 2004 5.00 110. 42 8. 1572
94003 12.50 % 2004 5.00 110. 44 8. 1494
94003 12.50 % 2004 5.00 110. 42 8. 1572
94003 12.50 % 2004 5.00 110. 42 8. 1572
00007 9.90 % 2005 10. 00 105. 35 8. 2299
00007 9.90 % 2005 10. 00 105. 35 8. 2299
00007 9.90 % 2005 10. 00 105. 35 8. 2299
00011 10.20 % 2005 10. 00 106. 56 8. 2539
97010 11.19 % 2005 5.00 110. 08 8. 2482
97010 11.19 % 2005 5.00 110. 07 8. 2509
97010 11.19 % 2005 5.00 110. 07 8. 2509
97010 11.19 % 2005 5.00 110. 05 8. 2564
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30
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30
24
24
30
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. 7244
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. 7706
. 7706
. 7633
. 7608
. 7817
. 7694
. 7740
. 7740
. 7740
. 7716
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01004 10.45 % 2018 25.00
01004 10.45 % 2018 5.00
01004 10.45 % 2018 5.00
01004 10.45 % 2018 5.00
98025 12.60 % 2018 0. 083
00008 10.70 % 2020 5.00
00008 10.70 % 2020 5.00
00008 10.70 % 2020 5.00
00008 10.70 % 2020 3.99
00008 10.70 % 2020 1.76
00018 11.60 % 2020 30. 00
00018 11.60 % 2020 8.50
01006 10.25 % 2021 2.00
01006 10.25 % 2021 3.00
01006 10.25 % 2021 1.00
01006 10.25 % 2021 0.25
Tot al 7520. 4138
B. State CGovernnent Securities
Contract Date : June 30, 2001
95212 14. 00% MADHYA PRADESH
S.D.L. 2005 1.00
01236 10. 35% KARNATAKA SDL 2011 0.35
Contract Date : July 02, 2001
95206 14. 00% GUIJARAT S. D. L.
2005 0. 40
95213 14. 00% MAHARASHTRA S. D. L.
2005 0.60
01224 10.53% KERALA GOVT STOCK
2011 10. 00
01238 10. 35% MAHARASHTRA SDL
2011 8. 953
01236 10. 35% KARNATAKA SDL 2011 5.5632
Tot al 26. 8662
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 29, 2001
07/ 09/ 2001 10. 00
Contract Date : July 02, 2001
03/ 07/ 2001 0.35
Tot al 10. 35
(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : June 29, 2001
06/ 09/ 2001 5.00
28/ 06/ 2002 12. 8625
Contract Date : June 30, 2001
04/ 10/ 2001 4.18
28/ 12/ 2001 5.00
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105.
105.
105.
105.
118.
106.
106.
106.
106.
106.
112.
112.
102.
102.
102.
102.

114.
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114.

114.

104.

103.
103.

98.

99.

98.
92.

98.
96.

55
50
48
50
00
05
34
34
34
34
87
87
50
70
72
50

75

30

75

75

25

00
00

6992

9808

7183
9148

1051
4752
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. 7681
. 7740
. 7763
. 7740
. 3449
. 9775
. 9447
. 9447
. 9447
. 9447
. 0786
. 0786
. 9569
. 9342
. 9319
. 9569

. 3830

. 8159

L3777

L3777

. 8392

. 8628
. 8628

. 8533

. 9901

. 8492
. 6255

. 3236
. 3475
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07/ 03/ 2002 2. 2665 94. 9058 7.8153

08/ 04/ 2002 15. 00 94. 2179 7.9214

17/ 05/ 2002 15. 00 93. 6564 7.6806

17/ 05/ 2002 15. 00 93. 6564 7.6806

31/ 05/ 2002 20. 00 93. 3964 7.6826

14/ 06/ 2002 6. 65 92.9731 7.8828

Contract Date : July 02, 2001

23/ 08/ 2001 10. 00 98. 9679 7.3000

01/ 11/ 2001 10. 00 97.5704 7.4295

13/ 12/ 2001 10. 00 96. 7526 7.4496

10/ 01/ 2002 10. 00 96. 2045 7.4795

10/ 01/ 2002 10. 00 96. 2045 7.4795

07/ 03/ 2002 20. 00 95. 0836 7.5891

21/ 03/ 2002 25.00 94. 8075 7.6091

17/ 05/ 2002 11.01 93. 4651 7.9781

28/ 06/ 2002 10. 00 92. 9233 7.6789

28/ 06/ 2002 50. 00 92. 9233 7.6789

Tot al 266. 969
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

87006 11.00 % 2002 19. 00 102. 22 7.15 3
97002 13.05 % 2007 10. 00 117.50 9.00 96
97002 13.05 % 2007 20. 00 117.50 9.00 96
97002 13.05 % 2007 20. 00 117.50 9.00 96
94009 11.75 % 2001 15. 00 100. 52 8. 50 31
94009 11.75 % 2001 31. 75 100. 45 6. 90 1
94009 11.75 % 2001 31. 75 100. 45 6. 90 1
94009 11.75 % 2001 50. 00 100. 45 6. 85 1
94009 11.75 % 2001 50. 00 100. 45 6. 85 1
94009 11.75 % 2001 20. 00 100. 52 7.40 1
97004 12.69 % 2002 25.00 103. 90 7.15 3
97004 12.69 % 2002 25.00 103. 90 7.15 3
97004 12.69 % 2002 25.00 103. 90 7.15 3
97004 12.69 % 2002 25.00 103. 90 7.15 3
97011 11.15 % 2002 20. 00 103. 30 7.50 1
97011 11.15 % 2002 25.00 103. 50 7.60 7
97011 11.15 % 2002 25.00 103. 50 7.60 7
97011 11.15 % 2002 20. 00 103. 30 7.50 1
97011 11.15 % 2002 20. 00 103. 30 7.50 1
94010 11.55 % 2002( | NSTAL 25.00 104. 50 7.15 3
94010 11.55 % 2002( | NSTAL 25.00 104. 50 7.15 3
94010 11.55 % 2002( | NSTAL 25.00 104. 50 7.15 3
94010 11.55 % 2002( | NSTAL 25.00 104. 50 7.15 3
94010 11.55 % 2002( | NSTAL 28. 00 104. 50 7.20 2



98004 11.10 % 2003 25.00

94003 12.50 % 2004 20. 00
94003 12.50 % 2004 20. 00
94003 12.50 % 2004 10. 00
98008 11.50 % 2004 5. 00
98022 11.98 % 2004 20. 00
98022 11.98 % 2004 20. 00
98022 11.98 % 2004 20. 00
98022 11.98 % 2004 20. 00
98009 11.90 % 2007 85. 00
98009 11.90 % 2007 85. 00
98009 11.90 % 2007 20. 00
98009 11.90 % 2007 20. 00
98009 11.90 % 2007 20. 00
98009 11.90 % 2007 26. 00
98009 11.90 % 2007 26. 00
98009 11.90 % 2007 23.00
99006 11.99 % 2009 5. 00
00010 10.95 % 2011 5.00
00010 10.95 % 2011 5.00
00010 10.95 % 2011 5.00
00010 10.95 % 2011 5.00
00010 10.95 % 2011 5.00
00010 10.95 % 2011 5.00
01007 9.39 % 2011 25.00
00017 11.50 % 2011 15. 00
00012 11.03 % 2012 25.00
01004 10.45 % 2018 5. 00
01004 10.45 % 2018 5. 00
01004 10.45 % 2018 5. 00
01004 10.45 % 2018 5. 00
01004 10.45 % 2018 5. 00
01004 10.45 % 2018 5. 00
Tot al 1200. 50
B. State CGovernnent Securities
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
18/ 10/ 2001 25.00
18/ 10/ 2001 30. 00
18/ 10/ 2001 30. 00
18/ 10/ 2001 25.00
28/ 06/ 2002 25.00
28/ 06/ 2002 25.00

Tot al 160. 00
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* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 03 July 2001

For previousissues of SGL Data please click here
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