Subsidiary General Ledger Account Transactions
In Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 07 September 2001

Loan Nonencl ature Amount Price * YTM %
Code (Face Val ue) Per Rs. 100 I ndi cative
(in Rs.Crore) nom nal

I. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : Septenber 04, 2001

85007 11.50 % 2015 0. 25 112. 20 9. 8545
Contract Date : Septenber 05, 2001
97011 11.15 % 2002 25.00 103. 76 7.1422
97011 11.15 % 2002 25.00 103. 74 7.1629
94010 11.55 % 2002 10. 00 104. 98 7.1064
94003 12.50 % 2004 5.00 111. 945 7.2786
94003 12.50 % 2004 5. 00 111. 945 7.2786
94003 12.50 % 2004 5. 00 111.92 7.2888
94003 12.50 % 2004 5. 00 111.94 7.2807
94003 12.50 % 2004 10. 00 111.90 7.2969
94003 12.50 % 2004 10. 00 111.90 7.2969
94003 12.50 % 2004 5. 00 111.98 7.2644
94003 12.50 % 2004 5. 00 111.91 7.2928
94003 12.50 % 2004 5. 00 111. 89 7.3010
94003 12.50 % 2004 5. 00 112. 04 7.2401
94003 12.50 % 2004 5. 00 111.94 7.2807
94003 12.50 % 2004 5. 00 111.91 7.2928
94003 12.50 % 2004 5. 00 111.93 7.2847
94003 12.50 % 2004 5. 00 111.90 7.2969
94003 12.50 % 2004 5. 00 111.90 7.2969
00007 9.90 % 2005 15. 00 107. 64 7.4537
00007 9.90 % 2005 10. 00 107. 64 7.4537
00011 10.20 % 2005 5. 00 109. 09 7.4374
97010 11.19 % 2005 15. 00 112. 66 7.4189
97010 11.19 % 2005 10. 00 112. 66 7.4189
97010 11.19 % 2005 5. 00 112. 66 7.4189
97010 11.19 % 2005 20. 00 112. 66 7.4189
99008 11.68 % 2006 5. 00 115. 89 7.5231
96009 13.85 % 2006(| NSTA 2.00 122. 04 8.1977
00013 11.00 % 2006 5. 00 113.94 7.5389
98007 12.00 % 2008 4.50 116. 30 8.7161
00016 11.40 % 2008 5. 00 116. 32 8. 2775
00016 11.40 % 2008 5. 00 116. 30 8. 2809
00016 11.40 % 2008 5. 00 116. 39 8. 2653
00016 11.40 % 2008 5. 00 116. 35 8.2723
00016 11.40 % 2008 5. 00 116. 34 8. 2740
00016 11.40 % 2008 5. 00 116. 29 8. 2827
00016 11.40 % 2008 5. 00 116. 31 8.2792
00016 11.40 % 2008 5. 00 116. 34 8. 2740
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. 3998
. 3998
. 3998
. 4222
. 4124
. 4334
. 4236
. 4208
. 7051
. 6999
. 6343
. 7143
. 7053
. 7356
. 7416
. 7380
. 7416
. 7234
. 7530
. 8334
. 8086
. 8086
. 8098
. 8334
. 8210
. 8297
. 7420
. 8069
. 9877
. 0037
. 9375
. 9489
. 0051
. 9775



01006
01006

10. 25 % 2021
10. 25 % 2021

Tot al

B. State CGovernnent Securities
Contract Date : Septenber 06, 2001

90203

90203
90208

01224

01224

01224

91242

11. 50% GUIARAT S. D. 2010

1.00
0. 50

3833. 53115

0. 50

Contract Date : Septenber 07, 2001

11. 50% GUIARAT S. D. 2010
11. 50% MAHARASHTRA S. D
2010

10. 53% KERALA GOVT STOCK
2011

10. 53% KERALA GOVT STOCK
2011

10. 53% KERALA GOVT STOCK
2011

12. 00% TAM L NADU 2011

Tot al

C. Treasury Bills

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

(DD MM YYYY)

2.00
3.00
10. 00
5. 00
. 00

. 00
. 50

~N N O

N L

(ii) 91 Day Bills (Maturity-wise)

(DD MM YYYY)

Contract Date : Septenber 05, 2001

16/ 11/ 2001
23/ 11/ 2001

0. 55
17.25

Contract Date : Septenber 06, 2001

21/ 09/ 2001
23/ 11/ 2001
23/ 11/ 2001
23/ 11/ 2001
30/ 11/ 2001
30/ 11/ 2001
30/ 11/ 2001

25. 00
5. 00
5. 00

10. 00

15. 00

10. 00

27.50

Contract Date : Septenber 07, 2001

16/ 11/ 2001
23/ 11/ 2001
30/ 11/ 2001

Tot al
(i1i) 182 Day Bills (Maturity-w se)

(DD MM YYYY)

1.20
0.32
20. 00

136. 82

N L

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

(DD MM YYYY)

Contract Date : Septenber 05, 2001

09/ 08/ 2002

3. 00

Contract Date : Septenber 06, 2001

29/ 11/ 2001
17/ 05/ 2002
12/ 07/ 2002
09/ 08/ 2002
09/ 08/ 2002

0.54
5. 00
10. 00
10. 00
10. 00

Contract Date : Septenber 07, 2001

04/ 10/ 2001

3. 00

102.
102.

109.

111.

111.

106.

106.

106.
115.

98.
98.

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

98.
98.
98.

93.

98.
95.
94.
93.
93.

99.

33
65

60

04

04

10

12

12
60

7033
5653

7399
5694
5694
5755
4659
4770
4662

7033
5868
4570

8894

4552
3585
3549
8651
8570

5398

9
9

. 9741
. 9375

. 8491

. 6186

. 6186

. 5430

. 5399

. 5399
. 5517

~ (o)l e)Ne)] DO OHYO OO O [e20)]

N~N~N~NO

»

. 6417
. 7067

. 3282
. 7730
. 7730
. 7437
. 6719
. 6229
. 6706

. 8314
. 7763
. 7911

. 0089

. 7992
. 0029
. 0477
. 0595
. 0694

. 2329



01/11/ 2001 5. 00 98.9784 6. 8309
15/ 11/ 2001 2.70 98. 7493 6. 6815
28/ 12/ 2001 10. 00 97.8972 6. 9809
21/ 02/ 2002 10. 50 96. 9181 6. 9310
09/ 08/ 2002 4.50 93. 8408 7.1104
09/ 08/ 2002 9. 00 93. 8164 7.1404
06/ 09/ 2002 18. 1825 93. 3700 7.1008
06/ 09/ 2002 25.00 93. 3703 7.1004
06/ 09/ 2002 10. 00 93. 3703 7.1004
06/ 09/ 2002 8. 1825 93. 3703 7.1004
06/ 09/ 2002 10. 00 93. 3703 7.1004
Tot al 154. 605
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)
1. REPO Transactions *
(G her than with RBI)
A. CGovernnment of India Dated Securities
97010 11.19 % 2005 1.40 100. 00 10. 00 15
98009 11.90 % 2007 25.00 118. 20 7.00 22
01007 9.39 % 2011 25.00 101. 75 7.25 30
97004 12.69 % 2002 30. 00 103. 60 6. 80 3
97004 12.69 % 2002 23.00 103. 60 7.05 3
97004 12.69 % 2002 23.00 103. 60 7.05 3
97004 12.69 % 2002 25.00 103. 60 6. 95 3
97004 12.69 % 2002 25.00 103. 60 6. 95 3
97004 12.69 % 2002 25.00 103. 60 6.90 3
97004 12.69 % 2002 30. 00 103. 60 7.00 3
87006 11.00 % 2002 10. 00 102. 50 7.10 3
87006 11.00 % 2002 18. 50 102. 50 7.00 3
87006 11.00 % 2002 15. 00 102. 50 7.05 3
87006 11.00 % 2002 15. 00 102. 50 7.05 3
87006 11.00 % 2002 15. 00 102. 50 7.10 3
87006 11.00 % 2002 15. 00 102. 50 7.10 3
97011 11.15 % 2002 20. 00 103. 67 6. 85 1
97011 11.15 % 2002 10. 00 103. 75 7.10 14
97011 11.15 % 2002 10. 00 103. 75 7.25 3
97011 11.15 % 2002 25.00 103. 65 7.25 1
97011 11.15 % 2002 20. 00 103. 65 7.25 1
97011 11.15 % 2002 5. 00 103. 65 7.25 31
97011 11.15 % 2002 5. 00 103. 65 7.25 31
97011 11.15 % 2002 5. 00 103. 65 7.25 31
97011 11.15 % 2002 5. 00 103. 65 7.25 31
97011 11.15 % 2002 5. 00 103. 65 7.25 31
97011 11.15 % 2002 25.00 103. 65 7.25 1
97011 11.15 % 2002 10. 00 103. 69 6. 90 3
76004 6.50 % 2002 20. 00 99. 40 6. 90 3
76004 6.50 % 2002 10. 00 99. 40 6. 90 3
76004 6.50 % 2002 20. 00 99. 40 6. 90 3
94003 12.50 % 2004 34. 00 111. 80 7.20 7



94003
97007
97007
97007
97007
00007
97010
97010
99008
98007
98007
98007
98007
98007
98007
98007
00016
00016
00016
00016
99006
99006
00014
99005
99005
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
01007
00017
00017
00017
00017
00017

12.
12.
12.
12.
12.
.90
11.
11.
11.
12.
12.
12.
12.
12.
12.
12.
11.
11.
11.
11.
11.
11.
11.
12.
12.

©

50
59
59
59
59

19
19
68
00
00
00
00
00
00
00
40
40
40
40
99
99
30
32
32
39

9.39

©COOOOOOOOOOOOOOOOOOOOOOOO

39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39
39

.39

39

. 50
. 50
. 50
. 50
. 50

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

2004
2004
2004
2004
2004
2005
2005
2005
2006
2008
2008
2008
2008
2008
2008
2008
2008
2008
2008
2008
2009
2009
2010
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011
2011

NNNNNENNORRERPENNNENNNSNNENNN
IUIUTOOO0O0OOUTOUIUIOUIUTIUIOOUIOOOOUIUIO

. 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

5. 00

SGESRSRC RS RO R RORS FORS OO RO RO R RO R RORS RORS RO RO RS

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

111.
112.
112.
112.
112.
107.
112.
112.
115.
116.
116.
116.
116.
116.
116.
116.
116.
116.
116.
116.
116.
116.
114.
117.
117.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
101.
115.
115.
115.
115.
115.

85
45
45
45
45
50
60
60
85
20
20
20
20
20
20
20
35
35
35
35
75
75
10
10
10
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
50
40
40
40
40
40

NNNNNOOOPOPPRPPDPRRRRRRPRPRRRP0PRPONORPOPNNNNNNNNNOOND OO NN

40
00
85
90
90
75
85
85
25
20
20
20
20
25
25
20
05
75
90
90
90
90
20
90
90
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
95
15
15
00
00
25

12
15
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00012 11.03 % 2012 10. 00 111. 80 6. 85 3
99020 11.83 % 2014 20. 00 115. 25 7.20 3
01001 10.47 % 2015 20. 00 105. 80 6. 90 3
01003 10.71 % 2016 5.00 106. 70 6. 90 3
01003 10.71 % 2016 5.00 106. 70 6. 90 3
01003 10.71 % 2016 5.00 106. 70 6. 90 3
01003 10.71 % 2016 5.00 106. 70 6. 90 3
01003 10.71 % 2016 5.00 106. 70 6. 90 3
01003 10.71 % 2016 5.00 106. 70 6. 90 3
01003 10.71 % 2016 5.00 106. 70 7.00 3
01003 10.71 % 2016 5.00 106. 70 7.00 3
01003 10.71 % 2016 5.00 106. 70 7.00 3
01003 10.71 % 2016 5.00 106. 70 7.00 3
01003 10.71 % 2016 5.00 106. 70 7.00 3
00018 11.60 % 2020 10. 00 113. 75 6. 90 3
01006 10.25 % 2021 10. 00 102. 45 6. 90 3
01006 10.25 % 2021 10. 00 102. 45 6. 90 3
Tot al 1509. 90
B. State Governnent Securities
NI L
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(i1) 91 Day Bills (Maturity-wi se)
(DD MM YYYY)
05/ 10/ 2001 23. 00 99. 4659 7.05 1
Tot al 23. 00
(i1i) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
04/ 10/ 2001 12. 00 99. 4849 7.05 1
14/ 06/ 2002 8.50 94. 8693 7.20 3
23/ 08/ 2002 10. 00 93. 6258 6. 90 3
23/ 08/ 2002 10. 00 93. 6258 6. 90 3
23/ 08/ 2002 7.00 93. 6258 6. 90 3
Tot al 47.50

* Relate to the first | eg of Repos
# YTMindi cative) will depend upon assumed rate of inflation
Date : 08 Septenber 2001

For previousissues of SGL Data please click here



