Subsidiary General Ledger Account Transactionsin Gover nment
Dated Securitiesand Treasury Billsat RBI,
Mumbai on 06 January 2000

January 7, 2000

Nomenclature Amount Price * YTM %
(Face Value) Per Rs.100 Indicative
(in Rs.Crore) nominal

I. Outright Transactions
A.Government of India Dated Securities

Zero Coupon Bond 2000 10.00 99.350 8.8868
1325% 2000 0.43 101.20 9.0985
11.40% 2000 15.00 100.825 10.1489
11.40% 2000 5.00 100.81 10.1705
11.40% 2000 3.00 100.84 10.1274
11.40% 2000 1.00 100.93 9.9982
11.40% 2000 8.00 100.805 10.1777
11.40% 2000 5.00 100.80 10.1849
11.40% 2000 5.00 100.81 10.1705
11.40% 2000 15.00 100.80 10.1849
13.85% 2000 5.00 103.19 10.3182
13.85% 2000 5.00 103.19 10.3182
1155% 2001 5.00 101.65 10.3238
1155% 2001 5.00 101.67 10.3091
10.85% 2001 5.00 100.71 10.3359
10.85% 2001 5.00 100.72 10.3288
10.85% 2001 5.00 100.71 10.3359
10.85% 2001 5.00 100.72 10.3288
1168% 2002 5.00 102.78 10.4156
11.15% 2002 10.00 101.66 10.4046
11.15% 2002 5.00 101.65 10.4090
11.15% 2002 5.00 101.80 10.3436
11.15% 2002 5.00 101.65 10.4090
11.15% 2002 5.00 101.65 10.4090
11.15% 2002 5.00 101.65 10.4090
11.15% 2002 5.00 101.65 10.4090
11.15% 2002 10.00 101.705 10.3850
11.15% 2002 5.00 101.70 10.3872
11.15% 2002 10.00 101.75 10.3654
11.15% 2002 5.00 101.64 10.4133
11.15% 2002 5.00 101.685 10.3937
1250% 2004 5.00 106.01 10.6797
1250% 2004 5.00 106.00 10.6826
1250% 2004 5.00 106.01 10.6797
1250% 2004 5.00 106.03 10.6739
1250% 2004 5.00 106.00 10.6826
1250% 2004 5.00 106.03 10.6739
1250% 2004 5.00 106.00 10.6826
1250% 2004 5.00 106.04 10.6710
1195% 2004 5.00 104.50 10.6719
1198% 2004 10.00 104.76 10.6507
1198% 2004 10.00 104.75 10.6534
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1240% 2013 5.00

1240% 2013 5.00
1240% 2013 5.00
1240% 2013 5.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 10.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 5.00
11.83% 2014 10.00
11.83% 2014 5.00
11.83% 2014 10.00
11.83% 2014 10.00
11.83% 2014 10.00
11.83% 2014 5.00
11.83% 2014 5.00
11.50% 2015 1.00
1230% 2016 3.00
1230% 2016 5.00
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1230% 2016 5.00
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1230% 2016 0.01
1230% 2016 5.00
1230% 2016 5.00
1230% 2016 5.00
1230% 2016 5.00
1260% 2018 1.00
1260% 2018 5.00
1260% 2018 5.00

Total 1521.17

B. State Government Securities
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14.00% MAHARASHTRA S.D.L. 2005 2.00 111.45 11.1064
13.75 % MAHARASHTRA SDL 2007 0.5644 111.00 11.4303
13.05% MADHY A PRADESH SDL 2007 4.00 106.77 11.6414
12.25% WEST BENGAL SDL 2009 10.00 104.55 11.4349
Total 16.5644
C. Treasury Bills
(i) 14 Day Bills (Maturity-wise)
(DD/IMM/YYYY)
10/01/2000 5.00 99.9261 6.7299
18/01/2000 5.00 99.7377 7.9774
18/01/2000 5.00 99.7377 7.9774
Total 15.00
(i) 91 Day Bills (Maturity-wise)
(DD/IMM/YYYY)
29/01/2000 2.25 99.4361 8.9749
05/02/2000 20.00 99.3346 8.1276
12/02/2000 20.00 99.1457 8.4769
04/03/2000 17.00 98.6287 8.7257
04/03/2000 5.00 98.6055 8.8755
11/03/2000 5.60 98.4916 8.5764
11/03/2000 15.55 98.5089 8.4766
18/03/2000 11.00 98.2842 8.8258
18/03/2000 17.50 98.2937 8.7760
04/04/2000 5.00 97.8246 9.0950
Total 118.90
(iii) 182 Day Bills (Maturity-wise)
(DD/IMM/YYYY)
20/01/2000 8.9175 99.6922 8.0275
03/02/2000 15.00 99.3522 8.4763
03/02/2000 10.00 99.3522 8.4763
17/02/2000 5.00 99.0314 8.4766
22/06/2000 11.50 95.6756 9.7930
22/06/2000 354 95.6840 9.7731
22/06/2000 7.00 95.6840 9.7731
Total 60.9575
(iv) 364 Day Bills (Maturity-wise)
(DD/IMM/YYYY)
25/02/2000 10.00 98.8356 8.5767
10/03/2000 9.00 98.4855 8.7462
10/03/2000 11.00 98.4855 8.7462
27/07/2000 10.00 94.9064 9.6235
14/12/2000 1.2725 91.3707 10.0225
27/12/2000 5.00 91.0163 10.0922
27/12/2000 0.50 91.0729 10.0224
Total 46.7725
Il. REPO Transactions *
(Other than with RBI)
Nomenclature Amount Price * Repo Rate Repo
(Face Value) Per Rs.100 (%opa) Period
(in Rs.Crore) Nomina (Days)
1) 2 (©) (4) 5)
A. Government of India Dated Securities
10.00 % 2006 150.00 100.00 8.10 4



12.40 % 2013 5.00 106.10 8.65

12.30 % 2016 10.00 105.00 8.65
Total 165.00
B. Treasury Bills NIL

* Relate to the first leg of Repos
#YTM(indicative) will depend upon assumed rate of inflation
Date : 06 January 2000



