Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 01 February 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. 05 101. 27 7.6504
13.25 % 2000 5.00 100. 98 8. 8591
13.25 % 2000 0. 38 100. 98 8. 8591
Zero Coupon Bond 2000 (I11) 20. 00 95. 850 9. 6444
11. 40 % 2000 5. 00 100. 895 9.9197
11. 40 % 2000 25.00 100. 89 9. 9276
11.55 % 2001 1.00 101. 85 10. 1036
11.55 % 2001 5.00 101. 90 10. 0655
11.55 % 2001 5.00 101. 915 10. 0540
11.55 % 2001 5.00 101. 90 10. 0655
11.75 % 2001 10. 00 102. 34 10. 0861
11.75 % 2001 5.00 102. 32 10. 1000
11.75 % 2001 10. 00 102. 34 10. 0861
11.75 % 2001 5. 00 102. 305 10. 1104
11.75 % 2001 5. 00 102. 34 10. 0861
11.75 % 2001 5. 00 102. 34 10. 0861
11.75 % 2001 5. 00 102. 33 10. 0931
11.75 % 2001 5.00 102. 43 10. 0237
11.75 % 2001 5.00 102. 33 10. 0931
11.75 % 2001 5.00 102. 34 10. 0861
11.00 % 2002 5.00 101. 695 10. 1312
11.00 % 2002 5.00 101. 695 10. 1312
11.00 % 2002 5.00 101.70 10. 1288
11.00 % 2002 10. 00 101. 68 10. 1387
11.00 % 2002 5.00 101.70 10. 1288
11.15 % 2002 10. 00 102. 17 10. 1652
11.15 % 2002 5.00 102. 18 10. 1607
11.15 % 2002 5. 00 102. 18 10. 1607
11.15 % 2002 5.00 102. 18 10. 1607
11.15 % 2002 25.00 102. 17 10. 1652
11.15 % 2002 5.00 102. 16 10. 1696
11.15 % 2002 10. 00 102. 16 10. 1696
11.15 % 2002 5.00 102. 17 10. 1652
11.15 % 2002 5.00 102. 20 10. 1519
11.15 % 2002 5.00 102. 18 10. 1607
11.15 % 2002 5.00 102. 155 10. 1718
11.15 % 2002 5.00 102. 16 10. 1696
11.15 % 2002 5.00 102. 20 10. 1519
11.15 % 2002 10. 00 102. 19 10. 1563
11.10 % 2003 5.00 102. 26 10. 2381
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B. State Governnent Securities

13.
12.
11.
11.

11

11.

Tot al

50% KERALA SDL 2003
25% GUIRAT SDL 2009
50% BI HAR S. D. 2010
50% BI HAR S. D. 2010
.50% BI HAR S. D. 2010
50% BI HAR S. D. 2010

11.

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

Tot al

05/ 02/ 2000 0.
12/ 02/ 2000 65.

65.

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

12/ 02/ 2000
26/ 02/ 2000
26/ 02/ 2000
04/ 03/ 2000
11/ 03/ 2000
11/ 03/ 2000
04/ 04/ 2000
08/ 04/ 2000
08/ 04/ 2000
22/ 04/ 2000

YYYY)
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99.
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99.
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98.
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06
07
095
09
10
10
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15
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15
15
15
15
15
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10
90
90
90
90

9179
7505

7460
4381
4212
2344
0790
1000
4620
3783
3659
0632

11.

11
11

11.
11.

11

11.
11.
11.

11

11.
11.
11.

11

11.
11.

11
11

11.

10.
11.
11.
11.
11.
11.
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2187
. 2137
. 2200
2124
2111
. 2080
2903
2891
2891
. 2891
2873
2915
2831
. 2891
2831
2831
. 2831
. 2831
2831

3732
1665
1865
1865
1865
1865

L4772
. 2768

. 4265
2275
4764
7759
6759
4763
0250
. 9557
. 0253
. 8755



22/ 04/ 2000 1.00 98. 0952 8.7261

29/ 04/ 2000 10. 00 97. 8878 8. 9253
Tot al 67.00
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
17/ 02/ 2000 7.00 99. 6505 7.9790
17/ 02/ 2000 5.00 99. 6288 8.4763
17/ 02/ 2000 4.00 99. 6288 8.4763
27/ 04/ 2000 5.00 97.9348 8.9254
27/ 04/ 2000 5. 00 97. 9235 8. 9753
Tot al 26. 00
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
11/ 02/ 2000 15. 00 99. 7731 8.2779
11/ 02/ 2000 4. 00 99. 7677 8.4754
25/ 02/ 2000 5.00 99. 4475 8. 4261
25/ 02/ 2000 10. 00 99. 4442 8. 4767
10/ 03/ 2000 5. 00 99. 1075 8. 6262
19/ 10/ 2000 5.00 93. 6390 9. 4739
19/ 10/ 2000 3.00 93. 4512 9.7732
14/ 12/ 2000 5. 00 92. 1195 9. 8230
27/ 12/ 2000 2.00 91. 9372 9.6735
11/ 01/ 2001 5.9775 91. 4432 9.8728
25/ 01/ 2001 19.70 91. 1268 9.8728
25/ 01/ 2001 5.00 91. 1268 9.8728
25/ 01/ 2001 0. 30 91. 1268 9.8728
Tot al 84. 9775
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. 64 % 2000 45. 00 100. 85 8.50 12
11.40 % 2000 75. 00 100. 90 8.90 31
11.55 % 2001 30. 00 101. 75 8.50 11
11.00 % 2002 40. 00 101. 50 9.50 42
12.50 % 2004 50. 00 106. 98 8.90 31
11.68 % 2006 30. 00 103. 75 8.50 13
11.83 % 2014 40. 00 104. 70 9.50 49
Tot al 310. 00
B. Treasury Bills NI L

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 01 February 2000



