Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 07 February 2000

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

. CQutright Transactions

A. Governnent of India Dated Securities

Zero Coupon Bond 2000 7.00 96. 380 8.6924

Zer o Coupon Bond 2000 25. 00 96. 250 9.0177

Zero Coupon Bond 2000 11. 00 96. 193 9. 1596
11. 64 % 2000 5. 00 101. 03 9. 3299
11. 64 % 2000 25. 00 101. 00 9. 3959
11.40 % 2000 2.00 101. 10 9. 5547
11.40 % 2000 5. 00 101. 08 9. 5870
11.40 % 2000 5. 00 101. 11 9. 5386
11.40 % 2000 5. 00 101. 15 9.4741
11.40 % 2000 5. 00 101. 13 9. 5063
11.40 % 2000 5. 00 101. 13 9. 5063
11.40 % 2000 5. 00 101. 09 9.5708
11.40 % 2000 5. 00 101. 15 9.4741
11.40 % 2000 5. 00 101. 10 9. 5547
11.40 % 2000 5. 00 101. 16 9. 4580
11.40 % 2000 5. 00 101. 10 9. 5547
11.40 % 2000 5. 00 101. 10 9. 5547
11.40 % 2000 5. 00 101. 13 9. 5063
11.40 % 2000 10. 00 101. 11 9. 5386
11.40 % 2000 5. 00 101. 02 9. 6839
11.55 % 2001 5. 00 102. 50 9. 5866
11.55 % 2001 5. 00 102. 495 9. 5904
11.55 % 2001 10. 00 102. 41 9. 6554
11.55 % 2001 5. 00 102. 45 9. 6248
11.55 % 2001 10. 00 102. 345 9. 7051
11.55 % 2001 0. 30 102. 52 9.5713
11.55 % 2001 5. 00 102. 55 9.5484
11.55 % 2001 5. 00 102. 50 9. 5866
11.55 % 2001 1.00 102. 55 9.5484
11.55 % 2001 5. 00 102. 48 9. 6019
11.55 % 2001 5. 00 102. 57 9. 5331
11.55 % 2001 25. 00 102. 57 9. 5331
11.55 % 2001 5. 00 102. 57 9. 5331
11.55 % 2001 10. 00 102. 48 9. 6019
11.55 % 2001 5. 00 102. 55 9.5484
11.55 % 2001 5. 00 102. 50 9. 5866
11.55 % 2001 15. 00 102. 52 9.5713
11.55 % 2001 5. 00 102. 50 9. 5866
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12.60 % 2018
12.60 % 2018
12.60 % 2018
12.60 % 2018
12.60 % 2018

Tot al
B. State Governnent Securities
13. 05% MADHYA PRADESH SDL 2007
12. 25% PUNJAB SDL 2009
12. 25% TAM L NADU SDL 2009
12. 25% MAHARASHTRA SDL 2009
12. 00% ORI SSA GOVT. 2011

Tot al

C. Treasury Bills

2943.

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

(DD MM YYYY)
19/ 02/ 2000
19/ 02/ 2000
19/ 02/ 2000
19/ 02/ 2000
19/ 02/ 2000
19/ 02/ 2000

Tot al

10.
3.

25.

10.
1
1

50.

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

(DD MM YYYY)
19/ 02/ 2000
26/ 02/ 2000
11/ 03/ 2000
11/ 03/ 2000
04/ 04/ 2000
15/ 04/ 2000
15/ 04/ 2000
22/ 04/ 2000
06/ 05/ 2000

Tot al

(iii) 182 Day Bills (Maturity-wi se)

( DD/ MM YYYY)
17/ 02/ 2000
27/ 04/ 2000
20/ 07/ 2000
20/ 07/ 2000

Tot al

2.
5.
15.
16.
7.
5.
10.
10.
10.

80.

g1 o1 wo

13.

.00
10.
10.
.00
10.

00
00

00

4204

.00
.00
.00
.00
.08

.08

00
00
00
00
40
40

80

80
00
00
00
00
00
00
00
00

80

.75
.00
.00
.00

75
10

112.
112.

112

110.
108.
108.
108.
106.

99.
99.
99.
99.
99.
99.

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

99.
98.
96.
96.

35
15

.25
111.
112.

90
185

58
24
75
75
25

7377
7360
7377
7295
7377
7459

7622
5621
2329
2819
7356
4231
4845
2807
0210

7949
0656
0511
0304

11
11
11
11
11

. 0243
. 0475
. 0359
. 0765
. 0434

10. 8896
10. 8080
10. 7242
10. 7242
11. 0290

~N ~ 00~

O O 00~

o 00 0 00 N W 0N

L9774
. 0292
L9774
. 2274
L9774
. 7273

. 2305
. 4261
5268
9782
1778
5763
2372
. 4903
. 2573

. 4810
. 9751
. 1250
. 1748



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

(DD MM YYYY)
11/ 02/ 2000 4.00 99. 9102 8.1791
19/ 10/ 2000 17.00 93. 6534 9.6734
14/ 12/ 2000 20. 00 92. 2644 9. 8130
25/ 01/ 2001 16. 86 91. 6260 9. 4241
25/ 01/ 2001 9.44 91. 6260 9. 4241
25/ 01/ 2001 0. 36 91. 6260 9. 4241
25/ 01/ 2001 2.97 91. 6260 9. 4241
Tot al 70. 63
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. CGovernnent of India Dated Securities
11.64 % 2000 25.00 101. 00 8. 00 7
11.40 % 2000 100. 00 101. 10 8.05 1
11.40 % 2000 30. 00 101. 12 8.15 1
Tot al 155. 00
B. Treasury Bills
(i) 14 Day Bills (Maturity-wi se)
(DD MM YYYY)
NI L
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
19/ 05/ 2000 25. 00 97.7198 8.05 5
27/ 07/ 2000 25. 00 96. 0189 8.05 5

11



* Relate to the first I eg of Repos
# YTMindicative) will depend upon assunmed rate of inflation
Date : 07 February 2000
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