Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 31 January 2000

Nonencl at ur e Amount Price * YTM %
(Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nomi nal

I. Qutright Transactions
A. Government of India Dated Securities

13.25 % 2000 0. 006 101. 27 7.6504
Zero Coupon Bond 2000 (I11) 2.00 95. 750 9. 8877
11.55 % 2001 10. 00 101. 88 10. 0807
11.55 % 2001 5.00 101. 90 10. 0655
11.55 % 2001 5.00 101. 92 10. 0502
11.55 % 2001 5.00 101. 90 10. 0655
11.55 % 2001 10. 00 101. 89 10. 0731
11.55 % 2001 15. 00 101. 865 10. 0921
11.55 % 2001 5.00 101. 895 10. 0693
11.55 % 2001 5.00 101. 90 10. 0655
11.55 % 2001 5.00 101. 905 10. 0616
11.55 % 2001 5.00 101. 90 10. 0655
11.75 % 2001 5.00 102. 33 10. 0931
11.75 % 2001 5.00 102. 35 10. 0792
11.75 % 2001 5.00 102. 32 10. 1000
11.75 % 2001 5.00 102. 35 10. 0792
11.75 % 2001 5.00 102. 33 10. 0931
11.75 % 2001 5.00 102. 325 10. 0965
11.75 % 2001 5.00 102. 32 10. 1000
11.75 % 2001 10. 00 102. 32 10. 1000
11.75 % 2001 5.00 102. 30 10. 1139
12.69 % 2002 10. 00 104. 89 10. 2075
12.69 % 2002 10. 00 104. 84 10. 2319
11.15 % 2002 5.00 102. 16 10. 1696
11.15 % 2002 5.00 102. 15 10. 1740
11.15 % 2002 5.00 102. 20 10. 1519
11.15 % 2002 10. 00 102. 155 10. 1718
11.15 % 2002 5.00 102. 155 10. 1718
11.15 % 2002 5.00 102. 15 10. 1740
11.15 % 2002 15. 00 102. 17 10. 1652
11.15 % 2002 0.10 102. 25 10. 1297
11.15 % 2002 5.00 102. 20 10. 1519
11.15 % 2002 5.00 102. 20 10. 1519
11.15 % 2002 25.00 102. 155 10. 1718
11.15 % 2002 25.00 102. 10 10. 1962
11.15 % 2002 5.00 102. 155 10. 1718
11.10 % 2003 5.00 102. 24 10. 2455
11.10 % 2003 5.00 102. 255 10. 2400
11.10 % 2003 10. 00 102. 26 10. 2381
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12.30 % 2016 5.00 107.70 11. 2581

12.30 % 2016 5.00 108. 00 11. 2200

12.60 % 2018 10. 00 110. 12 11. 2867

12.60 % 2018 0. 20 110. 25 11. 2712

12.60 % 2018 5.00 110. 05 11. 2951

12.60 % 2018 10. 00 110. 12 11. 2867

12.60 % 2018 10. 00 110. 10 11. 2891
Tot al 1968. 356

B. State Governnent Securities

12. 25% GUIRAT SDL 2009 4.00 105. 95 11.1919
12. 25% GUIRAT SDL 2009 5. 00 107. 18 10. 9850
11. 85% MAHARASTRA SDL 2009 0. 15 102. 44 11. 4204
Tot al 9.15
C. Treasury Bills
(i) 14 Day Bills (Maturity-wi se)
(DD MM YYYY)
05/ 02/ 2000 0. 9375 99. 8905 7.9803
12/ 02/ 2000 35. 00 99. 7295 8.2274
Tot al 35. 9375
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
04/ 03/ 2000 5.00 99. 2463 8. 3767
11/ 03/ 2000 22.55 99. 0771 8. 4766
11/ 03/ 2000 3.00 99. 0556 8. 6760
11/ 03/ 2000 1.00 99. 0878 8.3774
04/ 04/ 2000 5.00 98. 4889 8. 7262
08/ 04/ 2000 1.50 98. 3960 8.7261
15/ 04/ 2000 5.00 98. 2239 8. 7759
22/ 04/ 2000 15. 00 98. 0721 8. 7262
29/ 04/ 2000 7.75 97.9110 8.7261
29/ 04/ 2000 4.00 97. 8713 8. 8955
Tot al 69. 80
(iii) 182 Day Bills (Maturity-wi se)
(DDY MM YYYY)
03/ 02/ 2000 1.00 99. 9294 8.5722
22/ 06/ 2000 1.2875 96. 4298 9. 4242
20/ 07/ 2000 11.00 95. 8034 9. 3244
Tot al 13. 2875
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
25/ 02/ 2000 2.00 99. 4043 8.7254
25/ 02/ 2000 2.00 99. 4381 8. 2275
10/ 03/ 2000 5.00 99. 0580 8. 8756
24/ 03/ 2000 5.00 98. 7808 8. 4767
29/ 06/ 2000 14.90 96. 2236 9. 5237
19/ 10/ 2000 2.00 93. 4278 9.7732
14/ 12/ 2000 4.10 92. 2076 9.6734
14/ 12/ 2000 10. 90 92. 2076 9.6734
25/ 01/ 2001 10. 00 91. 0633 9.9228
25/ 01/ 2001 5.00 91. 0879 9. 8928
25/ 01/ 2001 7.43 91. 0633 9.9228

Tot al 68. 33
Il. REPO Transactions *
(O her than with RBI)



Nonencl at ur e Amount Price * Repo Rate Repo
(Face Val ue) Per Rs. 100 (%pa) Peri od

(in Rs.Crore) Nom nal (Days)

(1) (2) (3) (4) (5)

A. Governnment of India Dated Securities
11.55 % 2001 50. 00 101. 92 9.25 63
10.85 % 2001 50. 00 101. 25 9.25 63
11.19 % 2005 27.00 103. 00 8.10 1
11.99 % 2009 8. 00 106. 65 8. 20 1
12.32 % 2011 25. 00 108. 30 8. 65 14

Tot al 160. 00
B. Treasury Bills NI L

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 31 January 2000



