Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 19 May 2000

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

I. Qutright Transactions

A. GCover nnent of

India Dated Securities

Contract Date : May 16, 2000
12. 00 % 2008 5. 00
11.99 % 2009 5. 00
11.83 % 2014 3.00
10. 70 % 2020 20. 00
Contract Date : May 17, 2000
12.08 % 2001 5. 00
12.08 % 2001 5. 00
12.08 % 2001 5. 00
12.08 % 2001 5. 00
11.55 % 2001 5. 00
11.75 % 2001 0.01
11.75 % 2001 5. 00
13.55 % 2001 10. 00
11.47 % 2001 5. 00
6.00 % 2002 5. 00
12.50 % 2004 10. 00
12.50 % 2004 5. 00
12.50 % 2004 5. 00
12.50 % 2004 5. 00
12.50 % 2004 10. 00
12.50 % 2004 15. 00
9.90 % 2005 5. 00
9.90 % 2005 5. 00
9.90 % 2005 5. 00
9.90 % 2005 5. 00
9.90 % 2005 5. 00
11.75 % 2006 5. 00
11.75 % 2006 5. 00
11.75 % 2006 5. 00
11.90 % 2007 5. 00
12. 00 % 2008 10. 00
12. 00 % 2008 5. 00
12. 00 % 2008 5. 00
11.99 % 2009 10. 00
11.99 % 2009 5. 00
11.99 % 2009 5. 00
12. 40 % 2013 10. 00
12. 40 % 2013 5. 00
11.83 % 2014 0. 005

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

109. 18 10. 2815
109. 03 10. 4043
107. 65 10. 7747
99. 60 10. 7471
102. 86 9. 2947
102. 88 9. 2758
102. 85 9. 3041
102. 85 9. 3041
102. 415 9.2176
103. 30 8.9218
102. 90 9. 2534
105. 80 9. 3810
103. 00 9. 3471
108. 00 #
108. 94 9. 6549
108. 94 9. 6549
108. 94 9. 6549
108. 945 9. 6534
108. 94 9. 6549
108. 94 9. 6549
100. 34 9. 8077
100. 335 9. 8090
100. 34 9. 8077
100. 34 9. 8077
100. 335 9. 8090
107. 875 9. 9518
107. 86 9. 9550
107. 875 9. 9518
108. 82 10. 1151
109. 13 10. 2898
109. 13 10. 2898
109. 135 10. 2889
108. 98 10. 4122
108. 98 10. 4122
108. 985 10. 4114
111. 28 10. 7763
111. 28 10. 7763
107. 93 10. 7381
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12. 00 % 2008
12. 00 % 2008
12. 00 % 2008
12. 00 % 2008
12. 00 % 2008
12. 00 % 2008
12. 00 % 2008
12. 00 % 2008
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
11.99 % 2009
10.25 % 2012
10. 00 % 2014
11.83 % 2014
12.30 % 2016
10. 70 % 2020
Tot al 110

B. State CGovernnent Securities
Contract Date : May 17, 2000

00 109. 00 10. 3118
00 109. 02 10. 3082
00 109. 00 10. 3118
00 109. 05 10. 3029
00 109. 05 10. 3029
00 109. 05 10. 3029
00 109. 05 10. 3029
00 108. 98 10. 3153
00 108. 89 10. 4264
00 108. 88 10. 4280
00 108. 87 10. 4297
00 108. 885 10. 4272
00 108. 885 10. 4272
00 108. 85 10. 4330
00 108. 85 10. 4330
00 108. 90 10. 4247
. 9185 97. 60 10. 6065
. 5095 95. 30 10. 6518
00 107. 60 10. 7807
. 091 111. 40 10. 7891
. 06 99. 80 10. 7223
. 854

[
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12. 50% ANDHRA PRADESH SDL 2004 0. 003 108. 80 9. 7511

11% PUNJAB SDL 2010 0.15 103. 13 10. 4780

11% RAJASTHAN SDL 2010 0.25 103. 13 10. 4780
Tot al 0. 403

C. Treasury Bills
(i) 91 Day Bills (Maturity-w se)

(DD WM YYYY)
Contract Date : May 19, 2000
27/ 05/ 2000 0.50 99. 8337 7.5793
17/ 06/ 2000 1.00 99. 3762 7.8789
17/ 06/ 2000 1.00 99. 3762 7.8789
24/ 07/ 2000 15. 00 98. 4775 8. 5266
01/ 08/ 2000 3.85 98. 3549 8. 2275
Tot al 21.35
(ii) 364 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 19, 2000
03/ 05/ 2001 7.00 91. 9549 9. 1250
03/ 05/ 2001 10. 00 91. 9549 9. 1250
Tot al 17.00
1. 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
12.30 % 2016 5. 00 111. 10 9. 80 17
12.30 % 2016 5. 00 111. 10 9. 80 17



12.30 % 2016 5.00 111. 10 9.80 17
12.30 % 2016 5. 00 111. 10 9.80 17
12.14 % 2000 50. 00 100. 08 8.35 3
12. 14 % 2000 85. 00 100. 09 8. 60 3
11. 64 % 2000 25.00 100. 45 8.50 3
11.40 % 2000 20. 00 100. 77 7.60 1
11.40 % 2000 20. 00 100. 77 7.60 1
11.40 % 2000 35. 00 100. 75 8.25 3
11.40 % 2000 15. 00 100. 77 8. 30 3
11.40 % 2000 30. 00 100. 77 8. 40 3
11.40 % 2000 25.00 100. 77 8.50 3
11.40 % 2000 20. 00 100. 77 8.50 3
11.75 % 2001 23.80 102. 80 8.35 3
11.75 % 2001 35. 00 102. 80 8. 40 3
11.75 % 2001 25.00 102. 85 8.50 3
11.75 % 2001 25.00 102. 85 8.50 3
11.75 % 2001 75. 00 102.91 8.25 1
11. 47 % 2001 60. 00 103. 00 8.35 3
11.83 % 2003 25.00 106. 10 8.50 3
12.50 % 2004 25.00 108. 85 7.85 1
12.50 % 2004 10. 00 108. 85 8. 60 3
9.90 % 2005 25.00 100. 27 8.50 3
9.90 % 2005 25.00 100. 27 8.50 3
12.29 % 2010 20. 00 110. 75 7.95 1
12.29 % 2010 20. 00 110. 75 7.95 1
12.25 % 2010 25.00 110.55 8. 60 3
12.25 % 2010 25.00 110.55 8. 60 3
12.32 % 2011 17.00 110.70 8. 50 3
Tot al 805. 80
B. Treasury Bills
(i) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
22/ 03/ 2001 9.00 92. 7453 8. 60 17
22/ 03/ 2001 25.00 92. 7453 8.25 3
Tot al 34.00

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 19 May 2000



