Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 11 April 2000

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

I. Qutright Transactions
A. Government of India Dated Securities

Zero Coupon Bond 2000 (I11) 45. 00 97.904 8. 4606
Zero Coupon Bond 2000 (I11) 0. 15 97. 880 8.5623
Zer o Coupon Bond 2000 (I1) 26. 08 97. 596 8.4374
11.40 % 2000 15. 00 100. 90 9. 3661
11.40 % 2000 5. 00 100. 90 9. 3661
11.40 % 2000 10. 00 100. 905 9. 3550
11.40 % 2000 5. 00 100. 90 9. 3661
11.40 % 2000 25.00 100. 90 9. 3661
11.40 % 2000 10. 00 100. 91 9. 3440
11.40 % 2000 5. 00 100. 90 9. 3661
13.85 % 2000 0.04 103. 25 8. 9755
11.55 % 2001 10. 00 102. 28 9.5051
11.55 % 2001 5. 00 102. 275 9. 5095
11.55 % 2001 5. 00 102. 27 9.5138
10.85 % 2001 15. 00 101. 58 9.5042
10.85 % 2001 20. 00 101.55 9. 5289
10.85 % 2001 10. 00 101.55 9. 5289
10.85 % 2001 5.00 101. 52 9. 5536
10.85 % 2001 10. 00 101.55 9. 5289
10.85 % 2001 10. 00 101. 59 9. 4959
10.85 % 2001 5.00 101. 58 9.5042
10.85 % 2001 5.00 101. 585 9. 5000
10.85 % 2001 5.00 101.55 9. 5289
11.75 % 2001 5.00 102. 80 9. 5050
11.75 % 2001 5.00 102. 80 9. 5050
11.75 % 2001 10. 00 102. 845 9. 4700
11.75 % 2001 15. 00 102. 80 9. 5050
13.55 % 2001 5. 00 105. 69 9.6678
11.47 % 2001 10. 00 102. 82 9.5713
12.69 % 2002 5. 00 105. 48 9. 7069
11.15 % 2002 5. 00 103. 12 9. 6458
11.15 % 2002 5. 00 103. 06 9.6739
11.15 % 2002 10. 00 103. 15 9. 6317
11.15 % 2002 10. 00 103. 11 9. 6505
11.15 % 2002 10. 00 103. 20 9. 6083
11.55 % 2002(1) 1. 0225 104. 15 9. 6932
11.55 % 2002(1) 25.00 104. 15 9. 6932
11.10 % 2003 5. 00 103. 48 9.7292
11.10 % 2003 5. 00 103.51 9.7176
11.83 % 2003 5. 00 105. 68 9. 7453
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12.60 % 2018 5.00 115. 05 10. 7142

12.60 % 2018 10. 00 115. 33 10. 6830

12. 60 % 2018 5.00 115. 05 10. 7142
Tot al 2775.54

B. State CGovernnent Securities NI L

C. Treasury Bills
(i) 14 Day Bills (Maturity-wi se)
(DD MM YYYY)

17/ 04/ 2000 7.50 99. 9015 5.9816
17/ 04/ 2000 1.00 99. 8851 6. 9786
24/ 04/ 2000 6. 00 99. 7868 5.9824
24/ 04/ 2000 17. 1425 99. 7779 6. 2326
24/ 04/ 2000 10. 00 99. 7814 6. 1342
24/ 04/ 2000 6. 05 99. 7868 5.9824
Tot al 47. 6925
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
06/ 05/ 2000 5. 00 99. 4550 7.9787
06/ 05/ 2000 2.00 99. 5228 6.9813
27/ 05/ 2000 5. 00 99. 0266 7.7783
10/ 07/ 2000 5. 00 98. 0656 7.9779
10/ 07/ 2000 13.50 98. 0632 7.9880
Tot al 30. 50
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
27/ 04/ 2000 5. 00 99. 7028 6. 7815
22/ 06/ 2000 1.00 98. 3509 8. 4769
31/ 08/ 2000 1.00 96. 6171 8.9753
31/ 08/ 2000 12. 00 96. 6171 8.9753
Tot al 19. 00
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
05/ 05/ 2000 1.00 99. 5418 6. 9814
15/ 06/ 2000 0.82 98. 4657 8. 7260
10/ 08/ 2000 0. 42 97. 3379 8.2273
24/ 08/ 2000 25.00 96. 7554 8. 9753
24/ 08/ 2000 12. 00 96. 7785 8. 9753
22/ 03/ 2001 2.00 91. 8983 9. 2746
05/ 04/ 2001 25.00 91. 7021 9.1748
05/ 04/ 2001 15. 00 91. 7269 9. 1449
Tot al 81. 24
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. Governnment of India Dated Securities
11. 64 % 2000 10. 00 100. 60 5.90 2
11. 40 % 2000 15. 00 100. 88 5.90 2



11. 40 % 2000 15. 00 100. 88 5.90 2

11.40 % 2000 70. 00 100. 90 5.20 2
11.15 % 2002 10. 00 103. 15 5.90 2
Tot al 120. 00
B. Treasury Bills NI L

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 11 April 2000



