Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 26 May 2000

Norencl at ure Anount Price * YTM %
(Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nom nal

. Qutright Transactions
A. Governnent of India Dated Securities
Contract Date : My 24, 2000

14.00 % 2005(1 NSTA 10. 00 115. 97 10. 0302
Contract Date : My 25, 2000
11.55 % 2001 10. 00 101. 80 9. 7667
11.55 % 2001 5. 00 101. 90 9. 6704
11.55 % 2001 10. 00 102. 05 9. 5263
11.55 % 2001 5. 00 101. 95 9. 6223
11.55 % 2001 5. 00 101. 92 9. 6512
11.55 % 2001 5. 00 102. 19 9. 3921
11.55 % 2001 5. 00 102. 20 9. 3825
11.55 % 2001 5. 00 102. 00 9.5743
11.55 % 2001 5. 00 102. 15 9. 4304
11.55 % 2001 5. 00 102. 20 9. 3825
11.55 % 2001 5. 00 101. 95 9. 6223
11.55 % 2001 30. 00 101. 68 9. 8824
10.85 % 2001 10. 00 101. 02 9. 8837
10.85 % 2001 5. 00 100. 95 9. 9475
10. 85 % 2001 5. 00 101. 03 9. 8746
10. 85 % 2001 5. 00 101. 00 9. 9019
10. 85 % 2001 5. 00 100. 90 9. 9931
10. 85 % 2001 10. 00 101. 25 9. 6746
10.85 % 2001 5. 00 100. 90 9. 9931
10.85 % 2001 5. 00 100. 83 10. 0570
11.75 % 2001 5. 00 102. 65 9. 4239
11.75 % 2001 5. 00 102. 24 9.7725
11.75 % 2001 5. 00 102. 65 9. 4239
11.75 % 2001 5. 00 102. 05 9. 9347
11.75 % 2001 5. 00 102. 00 9.9775
11.75 % 2001 10. 00 102. 35 9.6788
11.75 % 2001 10. 00 102. 45 9. 5937
11.75 % 2001 5. 00 102. 45 9. 5937
11.75 % 2001 5. 00 102. 55 9. 5087
11.75 % 2001 10. 00 102. 65 9. 4239
11.15 % 2002 5. 00 103. 20 9. 5308
11.15 % 2002 5. 00 102. 75 9. 7519
11.15 % 2002 5. 00 102. 75 9. 7519
11.15 % 2002 10. 00 102. 05 10. 0984
11.15 % 2002 5. 00 102. 30 9.9743
11.15 % 2002 5. 00 102. 90 9.6781
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12.32 % 2011 5. 00 108. 30 10. 9751

12.32 % 2011 10. 00 108. 48 10. 9477
12.32 % 2011 5. 00 108. 48 10. 9477
10.79 % 2015 5. 00 99. 95 10. 7961
Tot al 1290. 77
B. State Governnent Securities
NI L
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : May 26, 2000
05/ 06/ 2000 3.00 99. 7745 8.2268
05/ 06/ 2000 11. 00 99. 7745 8.2268
Tot al 14. 00
(ii) 91 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 26, 2000
05/ 06/ 2000 8. 00 99. 7540 8.9765
10/ 06/ 2000 6. 00 99. 6315 8.9753
Tot al 14. 00
(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : My 26, 2000
31/ 08/ 2000 7.00 97. 6514 9. 0253
Tot al 7.00
(iv) 364 Day Bills (Maturity-w se)
(DD WM YYYY)
Contract Date : My 25, 2000
18/ 05/ 2001 20. 00 91. 3347 9.6734
Contract Date : My 26, 2000
24/ 08/ 2000 5. 00 97. 8054 9. 0751
24/ 08/ 2000 7.50 97.8172 9. 0252
19/ 10/ 2000 10. 00 96. 4134 9. 2746
22/ 02/ 2001 2.00 93. 6820 9. 0252
18/ 05/ 2001 15. 00 91. 4982 9. 4740
Tot al 59. 50
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. Covernnent of India Dated Securities
12.50 % 2004 25. 00 108. 00 9. 00 15
11. 40 % 2000 15. 00 100. 50 9. 65 10
11.55 % 2001 15. 00 101. 87 8.70 3
11.10 % 2003 30. 00 103. 00 8. 45 3
11.10 % 2003 10. 00 103. 00 8. 40 1
11.10 % 2003 10. 00 103. 00 8. 40 1



12.50 % 2004 30. 00 107. 75 8.50 3
Tot al 135. 00
B. Treasury Bills NI L

* Relate to the first I eg of Repos
# YTMindi cative) will depend upon assuned rate of inflation
Date : 26 May 2000



