Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 04 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. 14 101. 12 8.1029
13.25 % 2000 25. 00 100. 98 8.7077
13.25 % 2000 0. 20 101. 08 8.2754
13.25 % 2000 1.00 101. 00 8.6211
Zero Coupon Bond 2000 (I11) 20. 00 96. 050 9. 3362
Zero Coupon Bond 2000 (I11) 10. 00 96. 050 9. 3362
11. 64 % 2000 10. 00 100. 95 9. 5463
Zero Coupon Bond 2000 20. 00 95.710 9. 3357
13.25 % 2000 2.00 101. 70 9. 5568
11.40 % 2000 5. 00 101. 04 9.6715
11.40 % 2000 5. 00 101. 05 9. 6555
11.40 % 2000 10. 00 101. 005 9.7273
11.40 % 2000 5. 00 101.01 9.7193
11.40 % 2000 10. 00 101. 01 9.7193
11.40 % 2000 10. 00 101. 05 9. 6555
11.40 % 2000 5. 00 101. 04 9.6715
11.40 % 2000 5. 00 100. 97 9.7832
11.40 % 2000 5. 00 101. 00 9. 7353
11.40 % 2000 25. 00 101. 04 9.6715
11.40 % 2000 5. 00 101. 02 9.7034
11.40 % 2000 10. 00 101. 04 9.6715
13.85 % 2000 0.25 103. 50 9. 6528
13.75 % 2001 3.50 104.72 9. 7867
11.55 % 2001 5. 00 102. 18 9. 8421
11.55 % 2001 5. 00 102. 20 9. 8268
11.55 % 2001 5. 00 102. 20 9. 8268
11.55 % 2001 15. 00 102. 15 9. 8650
11.55 % 2001 10. 00 102. 25 9. 7886
11.55 % 2001 5. 00 102. 28 9. 7658
11.55 % 2001 5. 00 102. 24 9. 7963
11.55 % 2001 5. 00 102. 17 9. 8497
11.55 % 2001 10. 00 102. 16 9. 8573
11.55 % 2001 5. 00 102. 19 9. 8344
11.55 % 2001 15. 00 102. 20 9. 8268
11.55 % 2001 10. 00 102. 23 9. 8039
11.55 % 2001 10. 00 102. 24 9.7963
11.55 % 2001 5. 00 102. 18 9. 8421
11.55 % 2001 5. 00 102. 23 9. 8039
11.55 % 2001 10. 00 102. 23 9. 8039
11.55 % 2001 10. 00 102. 20 9. 8268



11.

11
11

11

11

11

11

11

11
11

11

11

55

.55
.55
11.
11.

55
55

.55
11.
11.
11.

55
55
55

.55
11.
11.
11.

55
55
55

.55
11.
11.

55
55

.55
10.
10.
10.
10.
10.
10.
10.
10.
11.
11.
11.

85
85
85
85
85
85
85
85
75
75
75

.75
11.
11.

75
75

.75
.75
11.
11.

75
75

.75
11.
11.
11.

75
75
75

.75
11.
11.
11.
13.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.
11.

75
75
75
55
00
15
15
15
15
15
15
15
15
15
15

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

2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2001
2002
2002
2002
2002
2002
2002
2002
2002
2002
2002
2002

N

=Y

= = N
GESEGRSFCRoRS RS ROYG R RCRE R RONC RS RUR RORE RO RO RO RS O RS NG RN RN

=

=

.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
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

102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
101.
101.
101.
101.
101.
101.
101.
101.
101.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
105.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.
102.

21
28
23
30
20
38
27
35
35
30
22
20
22
15
25
25
92
38
35
13
13
55
30
50
50
48
75
75
77
76
63
70
63
63
49
51
75
75
77
74
68
63
63
58
10
69
75
68
62
62
75
70
75
70
65

o

DOV OODOWVOOVOWVOWODUOWIODUOWOWOOVBOVOVBOVBOVOVOWVUOVOVOVOVOVOWWOWOVWOWOVWOWWOWOODWWOWOWOWWOWWWWWWWOWWWOWUOWOWWLWUOWOW©©

. 8192
. 7658
. 8039
. 7505
. 8268
. 6896
L7734
. 7124
. 7124
. 7505
. 8115
. 8268
. 8115
. 8650
. 7886
. 7886
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. 9283
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12.60 % 2018 10. 00 112. 40 11.0188
12.60 % 2018 5. 00 111.70 11. 1000
12.60 % 2018 5. 00 112. 20 11. 0419
12.60 % 2018 5. 00 112. 15 11. 0477
12.60 % 2018 10. 00 111.55 11. 1176
12. 60 % 2018 5.00 112. 00 11. 0651
12.60 % 2018 0.11 110. 30 11. 2650
12.60 % 2018 0.17 112. 95 10. 9555
Tot al 3879. 6825
B. State CGovernnent Securities
12. 25% PUNJAB SDL 2009 10. 00 108. 25 10. 8070
11. 85% MP SDL 2009 10. 00 106. 25 10. 7844
11. 08% KARNATAKA G S. 2010 10. 00 101. 40 10. 8448
11. 08% KARNATAKA G S. 2010 5. 00 101. 40 10. 8448
Tot al 35.00
C. Treasury Bills
(i) 91 Day Bills (Maturity-wi se)
(DD MM YYYY)
26/ 02/ 2000 35. 00 99. 5052 8.2274
04/ 03/ 2000 2.00 99. 2860 8. 7255
04/ 03/ 2000 2.00 99. 3425 8. 3074
15/ 04/ 2000 5. 00 98. 3735 8. 4765
Tot al 44. 00
(ii) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
11/ 02/ 2000 3.00 99. 8459 8. 0256
25/ 02/ 2000 8. 00 99. 5418 7.9787
25/ 02/ 2000 8. 00 99. 4813 8. 6269
25/ 02/ 2000 5. 00 99. 5333 8.1274
10/ 03/ 2000 1.00 99. 1915 8.4769
21/ 09/ 2000 2.00 94. 1838 9.7732
21/ 09/ 2000 9.75 94. 1600 9.7732
16/ 11/ 2000 5.00 93. 0041 9.5736
16/ 11/ 2000 5.00 93. 2078 9. 2746
30/ 11/ 2000 5.00 92. 8635 9. 3244
30/ 11/ 2000 10. 00 92. 8635 9. 3244
11/ 01/ 2001 5.00 91. 8578 9. 4341
25/ 01/ 2001 5.00 91. 4792 9.5238
25/ 01/ 2001 25. 00 91. 3487 9. 6835
Tot al 96. 75
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. Government of India Dated Securities

11. 40 % 2000 100. 00 101. 04 8. 05 1
11. 40 % 2000 30. 00 101. 02 8.10 3
11. 40 % 2000 30. 00 101. 02 8.10 3
11. 40 % 2000 25.00 101. 00 8. 25 15
11. 40 % 2000 40. 00 101. 00 8.15 9
11. 40 % 2000 8. 00 101. 00 8. 40 15
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13.85 % 2000 15. 00 103. 40 9.50 49

13.75 % 2001 25. 00 104. 50 9.50 49
12.50 % 2004 25. 00 107. 60 8.25 15
12. 40 % 2013 5. 00 110. 15 9.25 7
Tot al 303. 00
B. Treasury Bills NI L

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 04 February 2000
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