Subsidiary General Ledger Account Transactions
in Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 27 August 2001

Loan Nonencl ature Anmount Price * YTM %
Code (Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nom na

. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : August 24, 2001

00014 11.30 % 2010 5.00 114. 04 8. 9780
00014 11.30 % 2010 5.00 114. 10 8. 9690
00017 11.50 % 2011 5.00 115.81 9. 0915
00017 11.50 % 2011 5. 00 115. 84 9.0874
00017 11.50 % 2011 10. 00 115. 87 9. 0833
00012 11.03 % 2012 5.00 111.95 9. 2625
00012 11.03 % 2012 5.00 111.59 9.3118
00012 11.03 % 2012 5. 00 111. 92 9. 2666
00012 11.03 % 2012 5. 00 111.76 9. 2885
00012 11.03 % 2012 5. 00 111. 70 9. 2967
00012 11.03 % 2012 5.00 112.03 9. 2516
00012 11.03 % 2012 5.00 111.92 9. 2666
00012 11.03 % 2012 5. 00 111. 87 9.2734
00012 11.03 % 2012 5. 00 111. 75 9. 2898
00012 11.03 % 2012 5. 00 111.91 9. 2680
01005 9.81 % 2013 5.00 102. 47 9. 4536
01005 9.81 % 2013 5.00 102. 48 9. 4522
01008 10.03 % 2019 5.00 101. 25 9. 8789
Contract Date : August 25, 2001
97011 11.15 % 2002 10. 00 103. 90 7.1028
97011 11.15 % 2002 5.00 103. 905 7.0978
96016 13.82 % 2002 0. 45 106. 57 7.2771
94003 12.50 % 2004 5. 00 112. 07 7.2742
94003 12.50 % 2004 5. 00 112. 05 7.2822
94003 12.50 % 2004 10. 00 112. 075 7.2722
94003 12.50 % 2004 15. 00 112. 07 7.2742
94003 12.50 % 2004 5.00 112.05 7.2822
97007 12.59 % 2004 30. 00 112. 70 7.4899
97007 12.59 % 2004 5. 00 112. 70 7.4899
98017 11.95 % 2004 30. 00 111.55 7.4606
97010 11.19 % 2005 5.00 112. 65 7.4441
97010 11.19 % 2005 5.00 112. 65 7.4441
99008 11.68 % 2006 5.00 115. 785 7.5663
99008 11.68 % 2006 5.00 115.76 7.5722
99008 11.68 % 2006 5.00 115.81 7.5603
99008 11.68 % 2006 10. 00 115. 77 7.5698
99008 11.68 % 2006 5.00 115.79 7.5651
99008 11.68 % 2006 5.00 115. 80 7.5627
99008 11.68 % 2006 5.00 115.78 7.5675
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00015
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01004
01008
01008
00008
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01006
01006
01006

11.43 %
11.43 %
11.43 %
11.43 %
11.43 %
11.43 %
11.43 %
10.45 %
10.45 %
10.45 %
10.03 %
10.03 %
10. 70 %
11.60 %
10.25 %
10.25 %
10.25 %

Tot al

2015
2015
2015
2015
2015
2015
2015
2018
2018
2018
2019
2019
2020
2020
2021
2021
2021

B. State Governnent Securities
August 27, 2001

Cont r act

Dat e

00206 11% AP SDL 2010
Tot al

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

( DDY MM YYYY)

(ii) 91 Day Bills (Maturity-w se)

(DD MM YYYY)

Cont r act
09/ 11/ 2001
23/ 11/ 2001
23/ 11/ 2001

Cont r act
31/ 08/ 2001
31/ 08/ 2001
07/ 09/ 2001

Tot al

(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)

Cont r act
13/ 09/ 2001

Tot al
(iv) 364 Day Bills (Maturity-w se)

(DD MM YYYY)

Cont r act
31/ 05/ 2002

Cont r act
08/ 04/ 2002
09/ 08/ 2002
09/ 08/ 2002
09/ 08/ 2002
23/ 08/ 2002
23/ 08/ 2002

Dat e

Dat e

Dat e :

Dat e :

Dat e

2.
2.

.45
. 00
. 00
.00
.00
.00
. 00
. 00
.00
.00
.00
. 00
. 00
.00
.00
.00
. 25
. 0247

00
00

August 25, 2001
20. 00

5.
7.

00
50

August 27, 2001

0.

225

33.50

1

50

67.725

August 25, 2001

5.
5.

00
00

August 25, 2001
25.00
August 27, 2001

1

.40
.00

00
00

.00
.00
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112.
112.
112.
112.
.09
112.
104.
104.
104.
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101.
106.
113.
102.
102.
102.

112

109.

98.
98.
98.

99.
99.
99.

99.

94.

95.
93.
93.
93.
93.
93.

90
08
03
03
03

09
62
65
60
25
27
00
46
40
40
45

50

6283
3753
3753

9244
9239
8120

6815

8736

8811
6352
6603
6269
4040
4213
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. 8414
. 8194
. 8255
. 8255
. 8255
. 8181
. 8181
. 8758
. 8723
. 8782
. 8786
. 8763
. 9816
. 0089
. 9662
. 9662
. 9604

9. 3609

(o))l )]

(o2l e))
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. 6611
. 6795
. 6795

. 8848
. 9304
. 2328

. 1213

. 0496

. 9807
. 1305
. 1004
. 1404
. 1205
. 1005
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23/ 08/ 2002 25.00 93. 3954 7.1304

23/ 08/ 2002 25. 00 93. 3954 7.1304

23/ 08/ 2002 5. 00 93. 3954 7.1304

23/ 08/ 2002 5.00 93. 3954 7.1304

23/ 08/ 2002 5.00 93. 3954 7.1304

23/ 08/ 2002 10. 00 93. 3954 7.1304

23/ 08/ 2002 15. 00 93. 3954 7.1304

Tot al 147. 40
1. REPO Transactions *
(O her than with RBI)

Loan Nonencl ature Amount Price * Repo Rate Repo

Code (Face Val ue) Per Rs. 100 (Y%pa) Peri od

(in Rs.Crore) Noni nal (Days)
(1) (2) (3) (4) (5)

A. Government of India Dated Securities

98031 11.47 % 2001 30. 00 101. 17 6.70 1
76004 6.50 % 2002 25.00 99. 25 6. 50 3
76004 6.50 % 2002 25.00 99. 25 6. 50 3
94010 11.55 % 2002( | NSTAL 15. 00 105. 00 6. 50 1
98004 11.10 % 2003 20. 00 105. 90 6. 60 3
98004 11.10 % 2003 20. 00 105. 90 6. 60 3
97008 11.83 % 2003 25.00 108. 02 6. 60 3
98020 11.78 % 2003 15. 00 108. 25 6. 60 3
94003 12.50 % 2004 75. 00 112. 05 6. 75 1
94003 12.50 % 2004 1.70 112. 00 6. 90 1
94003 12.50 % 2004 75.00 112. 05 6.75 1
98001 11.57 % 2004 10. 00 110. 00 6. 50 1
98008 11.50 % 2004 10. 00 109. 65 6.75 3
97007 12.59 % 2004 25. 00 112. 70 6. 50 3
97007 12.59 % 2004 25. 00 112. 70 6. 50 3
97007 12.59 % 2004 25.00 112.70 6. 50 3
97007 12.59 % 2004 25.00 112.70 6. 50 3
00011 10.20 % 2005 40. 00 109. 00 6.75 3
00011 10.20 % 2005 25. 00 109. 00 6. 85 3
00011 10.20 % 2005 25. 00 109. 00 6. 85 3
97010 11.19 % 2005 25.00 112. 65 6.75 7
97010 11.19 % 2005 25.00 112. 65 6.75 7
97010 11.19 % 2005 25.00 112. 65 6.75 7
99008 11.68 % 2006 45. 00 115. 75 6. 65 3
98005 11.75 % 2006 15. 00 115. 90 6. 60 3
98005 11.75 % 2006 15. 00 115. 90 6. 60 3
00013 11.00 % 2006 25.00 113.90 6.75 7
00013 11.00 % 2006 25.00 113.90 6.75 7
00013 11.00 % 2006 25. 00 113. 90 6. 75 7
99005 12.32 % 2011 25. 00 116. 90 6. 50 3
01007 9.39 % 2011 25.00 101. 25 6. 85 3
01007 9.39 % 2011 25.00 101. 25 6. 85 3
01007 9.39 % 2011 45. 00 101. 18 6. 65 3
01007 9.39 % 2011 25. 00 101. 15 6. 50 3
00017 11.50 % 2011 25. 00 116. 00 6. 65 3
01005 9.81 % 2013 15. 00 102. 50 6. 55 3
01005 9.81 % 2013 15. 00 102. 50 6. 55 3
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01005
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01005
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.81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
81 % 2013
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01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
01003 10.71 % 2016
00018 11.60 % 2020
00018 11.60 % 2020
00018 11.60 % 2020
00018 11.60 % 2020
00018 11.60 % 2020
00018 11.60 % 2020
00018 11.60 % 2020

01006 10.25 % 2021 92.
01006 10.25 % 2021 15.
01006 10.25 % 2021 15.
01006 10.25 % 2021 100.

Tot al 1553.

State Government Securities

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

(DD MM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
16/ 11/ 2001 25.
16/ 11/ 2001 25.

(o)
coaooaaaaaaaaad

81 % 2013 25.
81 % 2013 25.
.81 % 2013 25.
.81 % 2013 25.
00015 11.43 % 2015 5.
00015 11.43 % 2015 25.
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111.
106.
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113.
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113.
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102.
102.
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102.

98. 5134
98. 5134

50
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45
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50
50
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00
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65
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65
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65
65
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65
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40
40
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00
35
35
00

6.
6.

PPN PNDPNOPNOPNOPNONNDPNOPNOPNOPDOPDDDD D

. 55

65
80
80
80
80
80
80
80
80
80
80
80
80
80
80
50
50
50
50
35
50
70
70
70
70
70
70
70
70
50
50
50
70
70
70
70
70
70
70
70
55
55

.75

~NWWWRRPRRPRRRPRRPRPRPRPRRPRPPEPRPRPRPRPREPOAMAODWWWRRPRRRREPREPREPRPRRREREREPREPRLOW
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Tot al 50. 00
(iii) 182 Day Bills (Maturity-w se)

( DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)

(DD MM YYYY)
09/ 08/ 2002 25. 00 93.
09/ 08/ 2002 25. 00 93.
09/ 08/ 2002 25.00 93.
09/ 08/ 2002 25.00 93.

Tot al 100. 00

6352
6352
6352
6352

6. 50
6. 50
6. 50
6. 50

wWwww

* Relate to the first leg of Repos
# YTMindicative) will depend upon assuned rate
Date : 27 August 2001

For previousissuesof SGL Data pleaseclick here

of inflation
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