Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 12 September 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 : Septenber 09, 2000

11.50 % 2009 0. 20 100. 40 11. 4193
Contract Date : Septenber 11, 2000
11.55 % 2001 5. 00 100. 775 10. 4792
10.85 % 2001 10. 00 100. 16 10. 6251
11.75 % 2001 5.00 101. 09 10. 5078
11.75 % 2001 10. 00 101. 115 10. 4799
11.75 % 2001 15. 00 101. 09 10. 5078
11.75 % 2001 5.00 101. 07 10. 5301
11.75 % 2001 5. 00 101. 09 10. 5078
11.75 % 2001 5.00 101. 10 10. 4966
11.00 % 2002 10. 00 100. 45 10. 6768
11.00 % 2002 5. 00 100. 65 10. 5435
11.00 % 2002 5. 00 100. 65 10. 5435
11.15 % 2002 5. 00 101. 07 10. 5308
11.15 % 2002 5. 00 101. 07 10. 5308
11.15 % 2002 5.00 101. 04 10. 5479
11.15 % 2002 10. 00 101. 05 10. 5422
11.15 % 2002 10. 00 101. 06 10. 5365
11.15 % 2002 10. 00 101.01 10. 5650
11.15 % 2002 5.00 101. 05 10. 5422
11.10 % 2003 5.00 100. 93 10. 6689
11.10 % 2003 30. 00 100. 96 10. 6554
12.50 % 2004 5.00 105. 15 10. 7076
12.50 % 2004 5.00 105. 15 10. 7076
12.50 % 2004 5.00 105. 155 10. 7059
12.50 % 2004 5.00 105. 09 10. 7278
12.50 % 2004 5.00 105. 15 10. 7076
12.50 % 2004 0.50 105. 25 10. 6740
12.50 % 2004 5.00 105. 10 10. 7244
12.50 % 2004 5.00 105. 10 10. 7244
12.50 % 2004 5.00 105. 16 10. 7042
12.50 % 2004 5.00 105. 155 10. 7059
12.50 % 2004 5.00 105. 17 10. 7009
12.50 % 2004 5.00 105. 17 10. 7009
12.50 % 2004 5.00 105. 17 10. 7009
12.50 % 2004 5.00 105. 08 10. 7312
12.50 % 2004 5.00 105. 095 10. 7261
12.50 % 2004 5.00 105. 15 10. 7076
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B. State Governnent Securities

1
1
1
1

1

Contract Date : Septenber 11, 2000
3. 05% TAM LNADU LQOAN 2007 0.10
1.80% A. P. SDL 2010 2.00
1. 80% WEST BENGAL SDL 2010 1.00
1. 75% KERALA SDL 2010 2.00
Contract Date : Septenber 12, 2000

1. 75% KERALA SDL 2010

Tot al

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

Tot al

Tot al

Tot al

(DD MM YYYY)
Contract Date : Septenber 12, 2000
18/ 09/ 2000 2.00
2.00
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Septenber 11, 2000
09/ 10/ 2000 5.00
09/ 10/ 2000 1.00
6. 00
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : Septenber 11, 2000
12/ 10/ 2000 15. 00
23/ 11/ 2000 23.9125
38.9125
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : Septenber 11, 2000
19/ 10/ 2000 10. 00
19/ 10/ 2000 5. 00
16/ 11/ 2000 5. 00
28/ 06/ 2001 10. 00
28/ 06/ 2001 5. 00
23/ 08/ 2001 5. 00
23/ 08/ 2001 10. 00
06/ 09/ 2001 5. 00
06/ 09/ 2001 25. 00
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.00
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06/ 09/ 2001 10. 00 90. 5425 10. 5614
Contract Date : Septenber 12, 2000

02/ 11/ 2000 5.00 98. 5541 10. 4712
02/ 11/ 2000 5.00 98. 5541 10. 4712
15/ 06/ 2001 15. 00 92. 6054 10. 5310
15/ 06/ 2001 10. 00 92. 5989 10. 5410
15/ 06/ 2001 25.00 92. 6054 10. 5310
15/ 06/ 2001 10. 00 92. 5924 10. 5510
28/ 06/ 2001 5.00 92. 2570 10. 5709
09/ 08/ 2001 10. 00 91. 2228 10. 5810
09/ 08/ 2001 15. 00 91. 2228 10. 5810
23/ 08/ 2001 20. 00 90. 8542 10. 6208
06/ 09/ 2001 10. 00 90. 5344 10. 6009
06/ 09/ 2001 25.00 90. 5586 10. 5709
Tot al 245. 00

Il. REPO Transactions *
(O her than with RBI)
A. Governnent of India Dated Securities

11.83 % 2014 5. 00 102. 50 11. 00 3
12. 60 % 2018(ON TAP) 5. 00 108. 25 11. 00 3
12. 60 % 2018(ON TAP) 5. 00 108. 25 11. 00 3
10.70 % 2020 5. 00 93. 50 11.00 3
10.85 % 2001 15. 00 100. 30 10. 75 1
10.85 % 2001 40. 00 100. 30 10. 65 1
10.85 % 2001 81. 00 100. 30 10. 65 1
10.85 % 2001 40. 00 100. 30 10. 65 1
10.85 % 2001 15. 00 100. 30 10. 25 1
Tot al 211.00
B. Treasury Bills NI L

* Relate to the first I eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 12 Septenber 2000



