Subsidiary General Ledger Account Transactionsin
Government Dated Securitiesand Treasury Bills
at RBI, Mumbai on 23 March 2001

Loan Nonencl ature Anpunt Price * YTM %
Code (Face Val ue) Per Rs. 100 I ndicative
(in Rs.Crore) nomi nal

I. Qutright Transactions
A. Government of India Dated Securities
Contract Date : March 19, 2001

94003 12.50 % 2004 5.00 108. 38 9. 2469
94003 12.50 % 2004 5.00 108. 35 9. 2580
94003 12.50 % 2004 10. 00 108. 375 9. 2488
94003 12.50 % 2004 5.00 108. 35 9. 2580
Contract Date : March 20, 2001
94003 12.50 % 2004 5.00 108. 38 9. 2447
94003 12.50 % 2004 5.00 108. 38 9. 2447
Contract Date : March 21, 2001
94003 12.50 % 2004 5.00 108. 42 9.2278
94003 12.50 % 2004 10. 00 108. 40 9.2351
00014 11.30 % 2010 5.00 107. 44 10. 0497
01001 10.47 % 2015 2.00 100. 35 10. 4187
Contract Date : March 22, 2001
96007 13.75 % 2001 40. 00 100. 80 8. 8433
98013 11.55 % 2001 1. 00 100. 70 8. 8292
97009 10.85 % 2001 10. 00 100. 55 9. 1562
94003 12.50 % 2004 5.00 108. 35 9. 2514
94003 12.50 % 2004 5.00 108. 36 9. 2477
94003 12.50 % 2004 5.00 108. 305 9. 2680
94003 12.50 % 2004 10. 00 108. 305 9. 2680
94003 12.50 % 2004 5.00 108. 31 9. 2662
94003 12.50 % 2004 10. 00 108. 34 9. 2551
94003 12.50 % 2004 5.00 108. 31 9. 2662
94003 12.50 % 2004 10. 00 108. 37 9. 2440
94003 12.50 % 2004 5.00 108. 35 9. 2514
94003 12.50 % 2004 5.00 108. 24 9.2921
94003 12.50 % 2004 5.00 108. 35 9. 2514
94003 12.50 % 2004 10. 00 108. 31 9. 2662
97007 12.59 % 2004 10. 00 108. 17 9. 5829
97007 12.59 % 2004 10. 00 108. 17 9. 5829
97007 12.59 % 2004 10. 00 108. 17 9. 5829
98022 11.98 % 2004 0.103 107. 88 9. 2636
97010 11.19 % 2005 5.00 106. 10 9. 4535
97010 11.19 % 2005 5.00 106. 095 9. 4548
97010 11.19 % 2005 5.00 106. 095 9. 4548
98005 11.75 % 2006 25. 00 107. 95 9.7217
00013 11.00 % 2006 5.00 105. 45 9. 6648
00013 11.00 % 2006 10. 00 105. 46 9. 6625
98007 12.00 % 2008 0. 006 110. 35 9.9311
98007 12.00 % 2008 0. 005 110. 35 9.9311
00016 11.40 % 2008 10. 00 107. 70 9.9102
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B. State Governnent Securities
Contract Date : March 22, 2001
95210 14. 00% KARNATAKA S.D. L.

2005 2.60
97213 13.75 % MAHARASHTRA SDL

2007 0.012
92215 13. 00% MAHARASHTRA S. D.

2007 0. 0025

Contract Date : March 23, 2001
94202 12.50% ANDHRA PRADESH SDL

2004 0. 156

99216 12. 25% MAHARASHTRA SDL
2009 0. 866
Tot al 3. 6365

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

(DD MM YYYY)
Contract Date : March 23, 2001
02/ 04/ 2001 5.00
02/ 04/ 2001 3.50
02/ 04/ 2001 5.00
02/ 04/ 2001 10. 00
Tot al 23.50
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
Contract Date : March 22, 2001
09/ 04/ 2001 2.00
09/ 04/ 2001 3.00
16/ 04/ 2001 3.00
23/ 04/ 2001 2.50
30/ 04/ 2001 3.00
07/ 05/ 2001 23.9375
22/ 05/ 2001 10. 00
28/ 05/ 2001 5.00
11/ 06/ 2001 10. 00
Contract Date : March 23, 2001
27/ 03/ 2001 24.25
27/ 03/ 2001 2. 9475
14/ 05/ 2001 4,50
04/ 06/ 2001 7.50
11/ 06/ 2001 7.50
11/ 06/ 2001 6. 00
18/ 06/ 2001 10. 00
18/ 06/ 2001 7.50
Tot al 132. 635
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
Contract Date : March 22, 2001
10/ 05/ 2001 5.00
Contract Date : March 23, 2001
29/ 03/ 2001 45. 00
29/ 03/ 2001 1.195
13/ 09/ 2001 7.50
Tot al 58. 695

(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)

112.

115.

111.

107.

109.

99.
99.
99.
99.

99.
99.
99.
99.
99.
99.
98.
98.
98.

99.
99.
98.
98.
98.
98.
98.
98.

98.

99.
99.
96.

80

55

15

90

95

8326
8326
8468
8446

6287
6334
4832
3335
1842
0838
7260
5916
2556

9228
9206
8801
4349
2874
2556
0715
1403

9782

8810
8810
1057

10. 1453

10. 1419

10. 5333

9. 4818

10. 3957

1036
1036
. 5850
. 6654

vooo

. 5365
. 4407
. 5637
. 6323
. 6768
. 3170
. 7003
. 7609
. 9782

RN ENENENENENENEN

. 0306
. 2311
. 9281
. 9281
. 9281
. 0779
. 2273
. 9283

e N IENIENENENEN|

7.6689

. 2279
. 2279
. 4768

0~ =~



Contract Date : March 22, 2001

18/ 05/ 2001 35. 00 98. 8025 7.7399
18/ 05/ 2001 5. 00 98. 8025 7.7399
31/ 05/ 2001 10. 00 98. 5286 7.7655
13/ 12/ 2001 0. 55 94, 2519 8. 3455
21/ 03/ 2002 5.00 91. 8601 8.8612
21/ 03/ 2002 25. 00 91. 8685 8.8512
21/ 03/ 2002 25. 00 91. 8685 8.8512
21/ 03/ 2002 10. 00 91. 8769 8. 8413
21/ 03/ 2002 10. 00 91. 8769 8.8413
21/ 03/ 2002 10. 00 91. 8685 8.8512
21/ 03/ 2002 7.50 91. 8601 8.8612
21/ 03/ 2002 7.50 91. 8601 8.8612
21/ 03/ 2002 25. 00 91. 8601 8.8612
21/ 03/ 2002 35. 00 91. 8601 8.8612
21/ 03/ 2002 10. 00 91. 8685 8.8512
21/ 03/ 2002 25. 00 91. 8601 8.8612
21/ 03/ 2002 5.00 91. 8601 8.8612
Contract Date : March 23, 2001
05/ 04/ 2001 34. 00 99. 7407 7.2793
19/ 04/ 2001 3.00 99. 4373 7.6290
03/ 05/ 2001 5. 00 99. 1204 7.8784
15/ 06/ 2001 20. 00 98. 0703 8. 5266
15/ 06/ 2001 5. 00 98. 1700 8.0778
15/ 06/ 2001 10. 00 98. 1700 8.0778
28/ 06/ 2001 10. 00 97. 8928 8. 0776
28/ 06/ 2001 20. 00 97. 7783 8. 5265
12/ 07/ 2001 20. 00 97. 4513 8.5765
26/ 07/ 2001 20. 00 97. 1391 8.5763
04/ 10/ 2001 5. 00 95. 5585 8.6762
18/ 10/ 2001 10. 00 95. 2651 8. 6563
18/ 10/ 2001 5.00 95. 2547 8.6763
18/ 10/ 2001 5.00 95. 2547 8.6763
15/ 11/ 2001 10. 00 94. 6239 8.7261
15/ 11/ 2001 10. 00 94. 6472 8. 6861
29/ 11/ 2001 10. 00 94. 3244 8. 7260
21/ 02/ 2002 1.25 92. 4092 8. 9254
07/ 03/ 2002 9.00 92. 3169 8. 6802
07/ 03/ 2002 34. 00 92. 2388 8. 7759
21/ 03/ 2002 25. 00 91. 8727 8. 8706
21/ 03/ 2002 15. 00 91. 8769 8. 8656
21/ 03/ 2002 5. 00 91. 8769 8. 8656
21/ 03/ 2002 15. 00 91. 8769 8. 8656
21/ 03/ 2002 25. 00 91. 8685 8. 8756
21/ 03/ 2002 10. 00 91. 8727 8. 8706
21/ 03/ 2002 20. 00 91. 8853 8. 8557
21/ 03/ 2002 16. 00 91. 9525 8. 7759
Tot al 627. 80
Il. REPO Transactions *
(O her than with RBI)
Loan Nonencl ature Amount Price * Repo Rate Repo
Code (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

98025 12.60 % 2018(ON TAP) 10. 00 113. 00 10. 50 8
98013 11.55 % 2001 4.00 100. 65 6. 95 1
97009 10.85 % 2001 170. 00 100. 65 7.15 1
97009 10.85 % 2001 50. 00 100. 55 7.25 1
97009 10.85 % 2001 50. 00 100. 55 7.25 1
97009 10.85 % 2001 50. 00 100. 55 7.25 1
97009 10.85 % 2001 50. 00 100. 55 7.25 1
94009 11.75 % 2001 50. 00 101. 05 7.30 4
94009 11.75 % 2001 10. 00 101. 10 7.40 4
94009 11.75 % 2001 150. 00 101. 10 7.20 4
96018 13.55 % 2001 35. 00 102. 90 7.60 4
98031 11.47 % 2001 50. 00 101. 53 7.30 4
98031 11.47 % 2001 20. 00 101. 53 7.30 4
97004 12.69 % 2002 25.00 103. 60 7.25 4
97004 12.69 % 2002 20. 00 103. 60 7.25 4
87006 11.00 % 2002 10. 00 101. 80 7.20 1
87006 11.00 % 2002 30. 00 101. 80 7.25 4
97011 11.15 % 2002 25.00 102. 76 7.10 1
97011 11.15 % 2002 25.00 102. 76 7.10 1
97011 11.15 % 2002 25.00 102. 76 7.10 1
97011 11.15 % 2002 25.00 102. 76 7.10 1
94010 11.55 % 2002( | NSTAL 25.00 103. 53 7.25 4
94010 11.55 % 2002( | NSTAL 18. 00 103. 53 7.35 1
98004 11.10 % 2003 15. 00 103. 51 7.35 4
98004 11.10 % 2003 35. 00 103. 48 7.35 4
98004 11.10 % 2003 40. 00 103. 48 7.35 4
94003 12.50 % 2004 10. 00 108. 30 7.15 1
94003 12.50 % 2004 10. 00 108. 30 7.15 1
94003 12.50 % 2004 50. 00 108. 30 7.75 4
94003 12.50 % 2004 5.00 108. 27 7.30 4
94003 12.50 % 2004 23.00 108. 27 7.10 1
94003 12.50 % 2004 50. 00 108. 27 7.40 4
94003 12.50 % 2004 50. 00 108. 27 7.40 4
00007 9.90 % 2005 90. 00 101. 40 7.40 4
97010 11.19 % 2005 50. 00 106. 10 7.75 4
97010 11.19 % 2005 10. 00 106. 05 7.35 4
99008 11.68 % 2006 5.00 107. 85 7.35 4
99008 11.68 % 2006 35. 30 107. 80 7.35 4
98005 11.75 % 2006 70. 00 107. 80 7.25 4
00013 11.00 % 2006 100. 00 105. 40 7.20 4
98009 11.90 % 2007 30. 00 109. 20 7.30 4
98009 11.90 % 2007 90. 00 109. 20 7.40 4
00016 11.40 % 2008 25.00 107. 50 7.50 1
00016 11.40 % 2008 50. 00 107.70 7.75 4
00016 11.40 % 2008 50. 00 107.70 7.75 4
99006 11.99 % 2009 50. 00 109. 50 7.40 4
99004 12.29 % 2010 31. 85 110. 25 7.60 4
98015 12.25 % 2010 125. 00 110. 69 7.50 4
00014 11.30 % 2010 25.00 106. 90 7.60 4
00014 11.30 % 2010 25.00 106. 90 7.60 4
00014 11.30 % 2010 20. 00 106. 90 7.60 4
00017 11.50 % 2011 90. 00 108. 05 7.50 4
00015 11.43 % 2015 75. 00 105. 90 7.50 4
98025 12.60 % 2018(ON TAP) 5. 00 112. 50 8. 00 4

Tot al 2267. 15



B. State Governnent Securities

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

(DD MM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
(iii) 182 Day Bills (Maturity-wi se)
(DD MM YYYY)
(iv) 364 Day Bills (Maturity-w se)
(DD MM YYYY)
18/ 05/ 2001 40. 00
Tot al 40. 00

* Relate to the first I eg of Repos

# YTMindicative) will depend upon assuned rate of

Date : 23 March 2001
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