Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 17 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 0.01 101. 25 6. 5425
13.25 % 2000 2.25 100. 95 8. 0634
11. 64 % 2000 5.00 100. 98 9.2922
11. 64 % 2000 10. 00 100. 90 9.4788
11. 40 % 2000 13. 00 100. 90 9. 8184
11. 40 % 2000 3.00 100. 95 9. 7340
11.68 % 2002 5.00 103. 95 9. 8358
11.68 % 2002 5.00 103. 95 9. 8358
11.15 % 2002 5.00 102. 99 9.7871
11.15 % 2002 10. 00 102.78 9. 8808
11.15 % 2002 5.00 102. 98 9.7916
11.15 % 2002 5.00 103. 00 9. 7827
11.15 % 2002 5.00 103. 00 9. 7827
11.15 % 2002 5.00 103. 00 9. 7827
11.15 % 2002 10. 00 103. 00 9. 7827
11.55 % 2002(1) 10. 00 103. 94 9. 8617
11.55 % 2002(1) 5.00 103. 90 9. 8782
11.55 % 2002(1) 15. 00 103. 95 9. 8576
11.10 % 2003 5.00 103. 10 9.9164
11.10 % 2003 5.00 103. 10 9.9164
11.10 % 2003 5.00 103. 10 9.9164
11. 83 % 2003 10. 00 105. 34 9. 9415
12.50 % 2004 5.00 107. 60 10. 1790
12.50 % 2004 5. 00 108. 20 10. 0054
12.50 % 2004 2.00 108. 38 9. 9536
12.50 % 2004 5. 00 108. 20 10. 0054
12.50 % 2004 0.15 108. 25 9. 9910
12.50 % 2004 5. 00 107. 995 10. 0646
12.50 % 2004 5.00 108. 02 10. 0574
12.50 % 2004 5.00 108. 25 9. 9910
12.50 % 2004 5.00 108. 02 10. 0574
12.50 % 2004 5.00 108. 20 10. 0054
12.50 % 2004 5.00 108. 20 10. 0054
12.50 % 2004 5.00 108. 30 9. 9766
12.50 % 2004 5.00 108. 25 9. 9910
12.50 % 2004 5.00 108. 25 9. 9910
12.50 % 2004 5.00 108. 25 9. 9910
12.50 % 2004 5.00 108. 25 9. 9910
12.50 % 2004 5.00 108. 24 9. 9939
12.50 % 2004 5.00 108. 15 10. 0198
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C. Treasury Bills
(i) 91 Day Bills (Maturity-wi se)

( DD/ MM YYYY)
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Tot al
(ii) 364 Day Bills (Maturity-w se)
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8148
8813
8096
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8552
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8135
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14/ 12/ 2000 14. 00 92. 8414 9. 3244
14/ 12/ 2000 5. 00 92. 8414 9. 3244
14/ 12/ 2000 30. 00 92. 8414 9. 3244
27/ 12/ 2000 5.00 92. 4448 9. 4740
27/ 12/ 2000 10. 00 92. 5553 9. 3243
27/ 12/ 2000 25. 00 92. 5503 9. 3311
27/ 12/ 2000 10. 00 92.5184 9. 3743
27/ 12/ 2000 10. 00 92. 5553 9. 3243
27/ 12/ 2000 25.00 92. 5553 9. 3243
27/ 12/ 2000 4.00 92. 5553 9. 3243
27/ 12/ 2000 20. 00 92. 5553 9. 3243
11/ 01/ 2001 50. 00 92. 1839 9. 3808
11/ 01/ 2001 25.00 92. 1839 9. 3808
11/ 01/ 2001 25.00 92.1291 9. 4522
11/ 01/ 2001 52.585 92. 1507 9. 4241
11/ 01/ 2001 50. 00 92. 1889 9. 3743
11/ 01/ 2001 25. 00 92. 1889 9. 3743
25/ 01/ 2001 5. 00 91. 8043 9. 4739
25/ 01/ 2001 13.05 91. 8835 9. 3743
25/ 01/ 2001 25. 00 91. 8439 9. 4241
25/ 01/ 2001 0. 095 91. 8835 9. 3743
25/ 01/ 2001 70. 00 91. 8835 9. 3743
25/ 01/ 2001 1.00 91. 9629 9. 2746
25/ 01/ 2001 70. 00 91. 8835 9. 3743
25/ 01/ 2001 3.00 91. 8835 9. 3743
25/ 01/ 2001 75. 00 91. 8835 9. 3743
08/ 02/ 2001 5.00 91. 4573 9.5238
08/ 02/ 2001 25. 00 91.5391 9. 4242
08/ 02/ 2001 15. 00 91.5391 9. 4242
08/ 02/ 2001 30. 00 91. 5391 9. 4242
Tot al 955. 4025
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
11.40 % 2000 10. 50 101. 00 14. 00 1
11.40 % 2000 30. 00 100. 80 18. 00 1
12.50 % 2004 50. 00 108. 10 15. 25 1
12.59 % 2004 20. 00 108. 65 15. 25 1
Tot al 110. 50
B. Treasury Bills
(i) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
13/ 07/ 2000 20. 00 96. 5772 11. 00 14

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 17 February 2000



