Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 31 July 2000

Nonencl at ur e Amount Price * YTM %
(Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nomi nal

. CQutright Transactions
A. Governnent of India Dated Securities
Contract Date : July 28, 2000

11.75 % 2001 1.00 101. 62 10. 1033
12.50 % 2004 5.00 105. 16 10. 7432
12.50 % 2004 5. 00 105. 25 10. 7138
12.50 % 2004 5.00 105. 25 10. 7138
12.50 % 2004 5.00 105. 26 10. 7105
11.95 % 2004 5. 00 103. 45 10. 8603
11.95 % 2004 5. 00 103. 45 10. 8603
11.68 % 2006 5. 00 102. 93 10. 9661
11.00 % 2006 15. 00 100. 00 11. 0000
11.00 % 2006 25.00 100. 01 10. 9977
11.00 % 2006 11.25 100. 00 11. 0000
11.00 % 2006 10. 00 100. 01 10. 9977
11.00 % 2006 5. 00 100. 005 10. 9988
11.00 % 2006 5. 00 100. 00 11. 0000
11.00 % 2006 10. 00 100. 00 11. 0000
11.00 % 2006 20. 00 100. 005 10. 9988
11.50 % 2015 1.00 100. 98 11. 3566
Contract Date : July 29, 2000
11.40 % 2000 5.00 100. 17 10. 1507
11.55 % 2001 10. 00 101. 12 10. 2291
11.75 % 2001 10. 00 101. 47 10. 2491
11.15 % 2002 5.00 101. 27 10. 4462
11.15 % 2002 10. 00 101. 26 10. 4516
11.15 % 2002 5.00 101. 28 10. 4408
11.15 % 2002 15. 00 101. 285 10. 4381
11.10 % 2003 5.00 101. 21 10. 5567
12.50 % 2004 5.00 105. 285 10. 7014
12.50 % 2004 0.08 105. 70 10. 5661
11.95 % 2004 5.00 103. 53 10. 8347
11.00 % 2006 5.00 100. 05 10. 9882
11.00 % 2006 5.00 100. 05 10. 9882
11.00 % 2006 5.00 100. 02 10. 9952
11.00 % 2006 10. 00 100. 05 10. 9882
11.00 % 2006 5.00 100. 02 10. 9952
11.00 % 2006 5.00 100. 05 10. 9882
11.00 % 2006 5.00 100. 05 10. 9882
11.00 % 2006 5.00 100. 02 10. 9952
11.00 % 2006 10. 00 100. 05 10. 9882
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B. State Governnent Securities
July 31, 2000

Cont r act

Dat e :
11. 50% KERALA S. D. 2008
Tot al
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C. Treasury Bills
(i) 14 Day Bills (Maturity-wi se)

(DD MM YYYY)
NI L
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : July 29, 2000
14/ 08/ 2000 5. 00 99. 6998 7.8287
09/ 10/ 2000 10. 00 98. 2977 9. 0053
Contract Date : July 31, 2000
21/ 08/ 2000 7.00 99. 4934 8. 8258
21/ 08/ 2000 5. 00 99. 5133 8.4774
28/ 08/ 2000 1.00 99. 3711 8.2274
28/ 08/ 2000 5. 00 99. 3030 9.1246
16/ 10/ 2000 15. 00 98. 0454 9. 4241
23/ 10/ 2000 7.00 97. 8605 9. 4739
Tot al 55. 00
(iii) 182 Day Bills (Maturity-wi se)
(DDY MM YYYY)
Contract Date : July 31, 2000
03/ 08/ 2000 1.25 99. 9343 7.9768
31/ 08/ 2000 0.50 99. 2833 8.4762
31/ 08/ 2000 0.10 99. 2833 8.4762
Tot al 1.85
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : July 31, 2000
10/ 08/ 2000 5.00 99. 7677 8.4754
24/ 08/ 2000 1.50 99. 4605 8.2268
24/ 08/ 2000 5.00 99. 4052 9. 0751
03/ 05/ 2001 10. 00 92. 8916 10. 0922
18/ 05/ 2001 10. 00 92. 4795 10. 1721
18/ 05/ 2001 8. 00 92. 4795 10. 1721
Tot al 39.50
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. CGovernnent of India Dated Securities
12.32 % 2011 71.00 105. 50 10. 15 95
12.08 % 2001 34.00 102. 00 8.25 1
11.00 % 2002 50. 00 101. 00 10. 25 96
11.83 % 2003 15. 00 103. 10 9.75 14
12.50 % 2004 10. 00 105. 10 8. 40 1
12.50 % 2004 10. 00 105. 10 8. 40 1
12.50 % 2004 10. 00 105. 10 8. 40 1
11.75 % 2006 50. 00 103. 10 7.95 1
12.29 % 2010 5. 00 104. 25 10. 50 7



11.83 % 2014 5. 00 101. 50 10. 50 7
12.60 % 2018(ON TAP) 5. 00 104. 50 10. 50 7
Tot al 265. 00
B. Treasury Bills
(i) 364 Day Bills (Maturity-w se)

(DD WM YYYY)

07/ 09/ 2000 30. 00 99. 1228 8. 00 1

03/ 05/ 2001 30. 00 92.9373 8. 00 1
Tot al 60. 00

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 31 July 2000



