Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 28 February 2000

Nomencl at ur e Anount Price * YTM %
(Face Val ue) Per Rs. 100 I ndi cative
(in Rs.Crore) nom nal

. CQutright Transactions

A. Governnent of India Dated Securities

13.25 % 2000 0. 30 100. 80 8. 0577
11.40 % 2000 3. 40 100. 98 9. 6062
11.40 % 2000 5.00 100. 89 9. 7659
13.85 % 2000 0.25 103. 40 9. 4519
13.85 % 2000 16. 00 103. 30 9. 5760
13.85 % 2000 0. 06 103. 45 9. 3899
11.55 % 2001 5.00 102. 45 9. 5419
11.55 % 2001 5.00 102. 45 9. 5419
11.55 % 2001 5.00 102. 45 9. 5419
10.85 % 2001 5.00 101. 63 9. 5814
10.85 % 2001 5. 00 101. 665 9. 5548
10.85 % 2001 20. 00 101. 665 9. 5548
11.75 % 2001 20. 00 102. 95 9.5791
11.75 % 2001 5.00 102. 99 9. 5503
11.75 % 2001 5.00 102. 99 9. 5503
11.75 % 2001 20. 00 102. 99 9. 5503
11.75 % 2001 5. 00 102. 985 9. 5539
11.75 % 2001 5.00 102. 98 9. 5575
11.78 % 2003 0.82 100. 07 11. 7505
12.50 % 2004 20. 00 108. 40 9. 9348
12.50 % 2004 7.00 108. 41 9. 9319
12.50 % 2004 5.00 108. 41 9. 9319
12.50 % 2004 5.00 108. 42 9. 9290
12.50 % 2004 5. 00 108. 425 9. 9276
11.50 % 2004 5.00 105. 27 9. 9244
11.50 % 2004 10. 00 105. 28 9. 9216
11.98 % 2004 5.00 107. 29 9. 9394
11.98 % 2004 10. 00 107. 28 9.9421
11.98 % 2004 10. 00 107. 28 9.9421
11.98 % 2004 10. 00 107. 25 9. 9501
11.98 % 2004 10. 00 107. 28 9.9421
11.98 % 2004 5.00 107. 28 9.9421
11.98 % 2004 6. 00 107. 275 9.9434
11.98 % 2004 5.00 107. 29 9. 9394
11.98 % 2004 5. 00 107. 285 9. 9407
11.98 % 2004 5.00 107. 30 9. 9367
13.75 % 2005 0.12 115.00 9. 9663
14.00 % 2005 0. 06 116. 15 9. 9793
14.00 % 2005 0.24 116. 00 10. 0131
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B. State Governnent Securities

12. 30% TAM LNADU LOAN 2007 0.
12. 25% ANDHRA PRADESH SDL 2009 5.
12. 25% WEST BENGAL SDL 2009 2.
12. 25% MAHARASHTRA SDL 2009 0.
12. 25% MAHARASHTRA SDL 2009 0.
11. 85% MAHARASTRA SDL 2009 0.
11. 08% KARNATAKA G S. 2010 0
11. 30% BI HAR SDL 2010 10.
Tot al 18.
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MV YYYY)
11/ 03/ 2000 8.
11/ 03/ 2000 10.
11/ 03/ 2000 4,
11/ 03/ 2000 17
11/ 03/ 2000 7.

11/ 03/ 2000 3.
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Tot al 49. 00
(ii) 91 Day Bills (Maturity-wi se)
DD MM

04/ 03/ 2000 2.00 99. 8605 10. 1698
11/ 03/ 2000 6. 65 99. 6886 9. 4753
11/ 03/ 2000 8. 00 99. 7279 8. 2762
15/ 04/ 2000 5.00 98. 8858 8. 7264
Tot al 21.65
(iii) 182 Day Bills (Maturity-w se)
(DD MV YYYY)
20/ 07/ 2000 10. 00 96. 5575 9. 0751
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
10/ 03/ 2000 15. 00 99. 7145 9. 4745
07/ 04/ 2000 3.00 99. 0161 9.2743
21/ 04/ 2000 25.00 98. 7596 8. 6260
19/ 05/ 2000 5.00 98. 0418 8. 9756
27/ 07/ 2000 10. 00 96. 3951 9. 0750
19/ 10/ 2000 1.00 94. 4590 9. 1249
02/ 11/ 2000 10. 00 94. 0086 9. 3543
16/ 11/ 2000 8. 00 93. 6917 9. 3543
25/ 01/ 2001 0. 4575 92. 2006 9. 2745
08/ 02/ 2001 50. 00 91. 8583 9. 3244
22/ 02/ 2001 10. 00 91. 5071 9. 3843
22/ 02/ 2001 5.00 91. 5154 9. 3742
22/ 02/ 2001 10. 00 91. 5154 9. 3742
22/ 02/ 2001 10. 00 91. 5154 9. 3742
22/ 02/ 2001 12.50 91. 5071 9. 3843
22/ 02/ 2001 10. 00 91. 5071 9. 3843
22/ 02/ 2001 10. 00 91. 4989 9. 3942
22/ 02/ 2001 10. 00 91. 4906 9. 4042
Tot al 204. 9575
1. REPO Transactions *
(G her than with RBI)
Nomencl at ure Anount Price * Repo Rate Repo
(Face Val ue) Per Rs. 100 (Y%a) Peri od
(in Rs.Crore) Nomi nal (Days)
(D (2) (3) (4) (5)
A. CGovernnent of India Dated Securities
11.64 % 2000 35. 00 100. 80 9.10 1
11.64 % 2000 15. 00 100. 84 9.10 2
11.40 % 2000 50. 00 100. 94 9.35 14
11.40 % 2000 50. 00 100. 98 9.05 2
11.40 % 2000 25. 00 100. 91 9.15 1
11.40 % 2000 15. 00 100. 95 9.10 2
10.85 % 2001 40. 00 101. 68 9.10 1
10.85 % 2001 10. 00 101. 67 9.15 1
11.75 % 2001 32.00 102. 00 8. 90 2
11.00 % 2002 20. 00 102. 68 9.10 1
12.50 % 2004 20. 00 108. 41 9.10 12



11.50 % 2004 50. 00 105. 28 10. 00 36
11.50 % 2004 20. 00 105. 25 9.15 1
11.98 % 2004 10. 00 107. 25 9.15 1
12.00 % 2008 50. 00 108. 95 9.20 1
12.00 % 2008 50. 00 108. 95 9.15 1
Tot al 492. 00
B. Treasury Bills NI L

* Relate to the first | eg of Repos
# YTMindicative) will depend upon assumed rate of inflation
Date : 28 February 2000



