Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 10 May 2000

Amount
(Face Val ue)
(in Rs.Crore)

I. Qutright Transactions

A. GCover nnent of

India Dated Securities

Contract Date : May 05, 2000
12.69 % 2002 25. 00
Contract Date : May 06, 2000
12.69 % 2002 10. 00
12.69 % 2002 10. 00
12.69 % 2002 5. 00
Contract Date : May 08, 2000
12.69 % 2002 10. 00
12.69 % 2002 5. 00
12.69 % 2002 12. 00
12.69 % 2002 30. 00
Contract Date : May 09, 2000
13.25 % 2000 8. 4925
11. 40 % 2000 10. 00
11. 40 % 2000 5. 00
12.70 % 2001 10. 00
13.85 % 2001 5. 00
11.55 % 2001 5. 00
11.55 % 2001 5. 00
10.85 % 2001 5. 00
10.85 % 2001 5. 00
10. 85 % 2001 5. 00
10. 85 % 2001 10. 00
10. 85 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 10. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 5. 00
11.75 % 2001 25.00
11.75 % 2001 5. 00
11.47 % 2001 5. 00
11.47 % 2001 10. 00

Price * YTM %
Per Rs. 100 I ndi cative
noni nal

105. 70 9.5111
105. 75 9. 4808
105. 77 9.4701
105. 80 9. 4540
105. 85 9. 4200
105. 86 9. 4146
105. 85 9. 4200
105. 88 9. 4039
100. 845 9.1028
100. 87 9. 0155
100. 88 8.9892
102. 655 9.1382
103. 85 9. 1513
102. 52 9. 1608
102. 52 9. 1608
101. 89 9. 1539
101. 89 9. 1539
101. 89 9. 1539
101. 817 9.2170
101. 90 9. 1452
103. 075 9. 1505
103. 06 9.1628
103. 05 9.1710
103. 07 9. 1546
103. 04 9.1791
103. 07 9. 1546
103. 07 9. 1546
103. 07 9. 1546
103. 07 9. 1546
103. 07 9. 1546
103. 055 9. 1669
103. 07 9. 1546
103. 06 9.1628
103. 055 9. 1669
103. 17 9. 2559
103. 16 9. 2627
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. 7922
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. 5066
. 5112
. 5876
. 5774
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. 1511
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. 2155
. 1741
. 1557
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. 1940
. 1821
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. 2231
. 1985
. 2149
. 1821
. 2067
. 2312
. 2312
. 1903
. 1576
. 2067
. 1739
. 2190
. 2067
. 3553
. 3505
. 3361
. 3313
. 3505
. 3505
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. 7830
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41
395
45
41
41
41
395
395
46
42
41
45
58
515
53
50
50
50
50
55
55
98
00
95
36
35
36
34
35
365
38
33
365
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. 7934
. 7908
. 7947
. 7804
. 7908
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. 7908
. 7947
. 7947
L7778
. 7882
. 7908
. 7804
. 8249
. 8136
. 8100
. 8172
. 8172
. 8172
. 8172
. 8052
. 8052
. 9340
. 0830
. 0926
. 2528
. 2545
. 2528
. 2563
. 2545
. 2519
. 2493
. 2581
. 2519
. 2510
. 2493
. 2563
. 2581
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. 2720
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. 3851
. 3786
. 3753
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. 3786
. 3794
. 3786
. 3786
. 3786
. 3753



B. State CGovernnent Securities
Cont r act :
2. 50% ANDHRA PRADESH SDL 2009
2. 50% ANDHRA PRADESH SDL 2009
0. 52% MAHARASHTRA SDL 2010

11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
12.29 % 2010
12.29 % 2010
11.50 % 2010
11.50 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 25 % 2010
12. 00 % 2011
10. 25 % 2012
12. 40 % 2013
12. 40 % 2013
12.30 % 2016
12.30 % 2016
12.30 % 2016
12.30 % 2016
12.30 % 2016
12.30 % 2016
12.30 % 2016
12.30 % 2016
12.30 % 2016
12.30 % 2016
12. 60 % 2018
12. 60 % 2018
12. 60 % 2018
10. 70 % 2020
Tot al

1

1

1

1

1

0. 52% MAHARASHTRA SDL 2010

0. 52% MAHARASHTRA SDL 2010
Tot al

C. Treasury Bills
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May 09, 2000

0.

2
0
0.
0
2

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

(DD MM YYYY)

00
00
00
00
00
00
00

. 00
. 00
. 00
. 00
. 00
.25
.07
. 00
. 00
. 00
. 00
. 00
. 00
. 00
. 00
. 00
. 00
. 00
. 00
. 50
. 00
.04

00
00
00
00
00
00
00
00
00

. 00
. 50

00

. 00

30
9375

20

.10
. 005

005

.01
.32

109.
109.
109.
109.
109.
109.
109.
109.
109.
109.
110.
110.
106.
106.
110.
110.
110.
110.
110.
110.
110.
110.
110.
110.
110.
109.

99.
111.
112.
111.
111.
111.
111.
111.
111.
111.
111.
111.
111.
114.
114.
114.

99.

111.
111.
100.
100.
100.

18
25
23
19
19
18
18
18
23
20
93
93
30
35
68
68
68
68
665
665
65
66
655
68
69
02
20
60
50
46
50
48
465
40
40
55
47
60
55
60
35
20
78

25
25
00
00
00

10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.
10.

3819
3703
3736
3802
3802
3819
3819
3819
3736
3786
4650
4650
4703
4625
5079
5079
5079
5079
5102
5102
5125
5110
5117
5079
5064
6178
3658
7351
6173
7822
7774
7798
7816
7895
7895
7713
7810
7653
7713
7643
7925
8095
7254

10. 4968
10. 4968
10. 5184
10. 5184
10. 5184



Contract Date : May 09, 2000

22/ 05/ 2000 0. 20 99. 7737 6. 8800
Contract Date : May 10, 2000
16/ 05/ 2000 2.50 99. 8769 7.4773
22/ 05/ 2000 5. 00 99. 7704 6. 9806
Tot al 7.70
(ii) 91 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 10, 2000
27/ 05/ 2000 5. 00 99. 6750 6. 9815
27/ 05/ 2000 0. 20 99. 6750 6. 9815
24/ 07/ 2000 10. 00 98. 3529 8.1278
Tot al 15. 20
(iii) 182 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 09, 2000
26/ 10/ 2000 1.00 96. 2134 8. 4767
Contract Date : May 10, 2000
20/ 07/ 2000 10. 00 98. 4394 8.1277
20/ 07/ 2000 10. 00 98. 4677 7.9780
12/ 10/ 2000 3.00 96. 3976 8.7760
Tot al 24.00
(iv) 364 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 09, 2000
29/ 06/ 2000 5. 00 98. 8758 8.2772
19/ 04/ 2001 20. 00 92. 1570 9. 0053
19/ 04/ 2001 20. 00 92.1810 8.9754
03/ 05/ 2001 5. 00 91. 8472 9. 0252
03/ 05/ 2001 20. 00 91. 8390 9. 0351
03/ 05/ 2001 10. 6825 91. 8390 9. 0351
03/ 05/ 2001 25. 00 91. 8224 9. 0551
Contract Date : May 10, 2000
01/ 06/ 2000 6. 00 99. 5739 7.0802
22/ 03/ 2001 13. 00 92. 7938 8.9454
05/ 04/ 2001 11. 00 92. 4753 8.9753
19/ 04/ 2001 30. 00 92. 1410 9. 0252
03/ 05/ 2001 15. 00 91. 8224 9. 0551
Tot al 180. 6825

Il. REPO Transactions *
(G 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. 75 % 2001 10. 00 102. 90 7.10 2

12.32 % 2011 5. 00 110. 75 7.10 2

10. 70 % 2020 5.00 99. 50 7.10 2
Tot al 20. 00

B. Treasury Bills NI L



* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 10 May 2000



