Subsidiary General Ledger Account Transactions
in Gover nment Dated Securitiesand Treasury Bills
at RBI, Mumbai on 24 July 2002

Loan Nomencl ature Anmount Price * YTM %
Code (Face Val ue) Per Rs. 100 I ndi cative
(in Rs.Crore) nomi nal
I. CQutright Transactions
A. Government of India Dated Securities
Contract Date : July 23, 2002
94003 12.50 % 2004 10. 00 109. 67 6.2844
00014 11.30 % 2010 5. 00 123. 90 7.3067
02009 7.40 % 2012 0. 484 101. 00 7.2531
01005 9.81 % 2013 5. 00 117.21 7. 4656
01001 10.47 % 2015 25.00 121.15 7.7968
85007 11.50 % 2015 25.00 128. 72 7.8956
85007 11.50 % 2015 32.00 128. 72 7.8956
01003 10.71 % 2016 3.00 119. 56 8. 2945
00008 10.70 % 2020 10. 00 124. 65 8.0618
00008 10.70 % 2020 10. 00 123. 50 8. 1666
01010 10.18 % 2026 4.00 121.70 8. 1146
Contract Date : July 24,2002

98009 11.90 % 2007 15. 00 121.00 6. 7416
01010 10.18 % 2026 25.00 121.85 8.1024
01010 10.18 % 2026 100. 00 121.85 8.1024
94003 12.50 % 2004 5. 00 109. 65 6.2874
94003 12.50 % 2004 5. 00 109. 66 6.2813
94003 12.50 % 2004 15. 00 109. 64 6.2934
94003 12.50 % 2004 10. 00 109. 66 6.2813
94003 12.50 % 2004 10. 00 109. 66 6.2813
94003 12.50 % 2004 10. 00 109. 66 6.2813
94003 12.50 % 2004 10. 00 109. 65 6.2874
94003 12.50 % 2004 10. 00 109. 66 6.2813
94003 12.50 % 2004 15. 00 109. 62 6. 3054
94003 12.50 % 2004 25.00 109. 66 6.2813
98022 11.98 % 2004 15. 00 110. 85 6. 4207
98022 11.98 % 2004 2.744 110. 85 6. 4207
98022 11.98 % 2004 35. 00 110. 85 6. 4207
98022 11.98 % 2004 6. 86 110. 85 6. 4207
98022 11.98 % 2004 100. 00 110. 85 6. 4207
98022 11.98 % 2004 1137.195 110. 85 6. 4207
98022 11.98 % 2004 20. 00 110. 85 6. 4207
98022 11.98 % 2004 10. 00 110. 89 6. 4016
98022 11.98 % 2004 6. 86 110. 85 6. 4207
98022 11.98 % 2004 225. 00 110. 85 6. 4207
98022 11.98 % 2004 63. 719 110. 85 6. 4207
98022 11.98 % 2004 200. 00 110. 85 6. 4207
98022 11.98 % 2004 50. 00 110. 85 6. 4207
98022 11.98 % 2004 54.878 110. 85 6. 4207
98022 11.98 % 2004 82. 744 110. 85 6. 4207
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10.
25.
25.
15.
10.

5.
25.
20.
20.
25.

9587.

B. State Governnment Securities
July 23, 2002

Contract Date :

01266 9. 45% GUIARAT S. D.L 2011 0
02243 8. 00% MAHARASHTRA SDL
2012 0.

Contract Date :

.00
.00
.10
.00
.77
.73

00
00
00
00
00
00
00
00
00
00
00
614

125

25

July 24, 2002

00211 11% RAJASTHAN SDL 2010 0.
01210 10.82% RAJASTHAN SDL, 2011 3
01278 9.45% TAM LNADU S. D. L

02239 8. 00% JHARKHAND SDL 2012
02239 8. 00% JHARKHAND SDL 2012

2011

Tot al

C. Treasury Bills

OR R

(i) 14 Day Bills (Maturity-w se)

0671
00

.00
.00
.00
. 4421

80
00
50
70
29
35
57
21

00
00

(DY MM YYYY)
(ii) 91 Day Bills (Maturity-w se)
(DY MM YYYY)
Contract Date : July 24, 2002
09/ 08/ 2002 0.
09/ 08/ 2002 25.
13/ 09/ 2002 1.
13/ 09/ 2002 0.
27/ 09/ 2002 0.
18/ 10/ 2002 3.
18/ 10/ 2002 5.
Tot al 37.
(iii) 182 Day Bills (Maturity-w se)
(DY MM YYYY)
(iv) 364 Day Bills (Maturity-w se)
(DY MM YYYY)
Contract Date : July 24, 2002
09/ 08/ 2002 5.
09/ 08/ 2002 10.
09/ 08/ 2002 50.

00

NI L

NI L

121.
121.
103.
. 85
1109.
1109.
. 85
. 85
121.
121.

121

121
121

121

121

109.

102.

118.
118.

109.
102.
99.

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

99.
99.
99.

75
72
90

00
00
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85

. 85
121.
121.
121.

85
85
85

. 85
121.
121.
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54
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35
60
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2099
2030
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. 9537
. 1024
. 3375
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. 1024
. 1024
. 1024
. 1024
. 1024
. 1024
. 1024
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. 1024
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. 9057

. 5685

. 7984
. 7987

. 9302
. 6487
. 0581
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. 7841
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09/ 08/ 2002 50. 00 99. 7477 5. 7543

18/ 10/ 2002 7.00 98. 6496 5.7939

18/ 10/ 2002 50. 00 98. 6496 5.7939

30/ 11/ 2002 15. 00 97. 9676 5. 8538

18/ 04/ 2003 25.00 95. 7804 5. 9836

16/ 05/ 2003 5. 00 95. 2863 6. 0833

27/ 06/ 2003 5. 40 94. 7363 5. 9836

27/ 06/ 2003 10. 60 94. 6948 6.0334

11/ 07/ 2003 10. 00 94. 4957 6. 0235

11/ 07/ 2003 5. 00 94. 5130 6. 0035

11/ 07/ 2003 5. 00 94. 5130 6. 0035

Tot al 253. 00

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)

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

97011 11.15 % 2002 15. 00 100. 50 5.50 1
94003 12.50 % 2004 5.00 109. 66 5.55 5
94003 12.50 % 2004 6. 30 109. 65 5.25 1
97007 12.59 % 2004 100. 00 110. 90 5.50 2
01012 6.23 % 2006 150. 00 100. 00 5.50 1
01012 6.23 % 2006 150. 00 100. 00 5.50 1
01012 6.23 % 2006 50. 00 100. 00 5.50 1
01012 6.23 % 2006 60. 00 100. 00 5.50 1
98007 12.00 % 2008 25. 00 122. 90 5.50 1
02005 6.65 % 2009 25. 00 98. 00 5.50 1
02005 6.65 % 2009 25. 00 98. 25 5.50 1
02005 6.65 % 2009 50. 00 98. 25 5.50 1
02005 6.65 % 2009 15. 00 98. 25 5.50 1
02010 7.55 % 2010 10. 00 102. 40 5.55 1
02010 7.55 % 2010 10. 00 102. 40 5.55 1
02010 7.55 % 2010 5.00 102. 40 5.55 1
01007 9.39 % 2011 5.00 101. 00 7.10 1
00017 11.50 % 2011 30. 00 127. 20 5.50 1
00017 11.50 % 2011 30. 00 127. 20 5.50 1
00017 11.50 % 2011 33. 00 127. 20 5.50 1
02006 6.85 % 2012 15. 00 96. 50 5.50 1
02006 6.85 % 2012 25. 00 96. 50 5.50 1
02006 6.85 % 2012 30. 00 96. 50 5.55 1
02006 6.85 % 2012 10. 00 96. 50 5.55 1
02006 6.85 % 2012 10. 00 96. 50 5.55 1
02006 6.85 % 2012 5.00 96. 50 5.55 1
01005 9.81 % 2013 5.00 105. 00 7.10 1
00015 11.43 % 2015 5.00 115. 00 7.15 2
00015 11.43 % 2015 23. 00 128. 55 5.35 1
00015 11.43 % 2015 26. 00 128. 55 5.50 5
01011 9.85 % 2015 10. 00 106. 00 7.15 2
01003 10.71 % 2016 5.00 112. 00 7.15 2
02001 8.07 % 2017 25. 00 102. 95 5.75 15



02001 8.07 % 2017 25.00 102. 95 5. 80 14
02012 6.84 % 2017 145. 00 100. 00 5.50 1
02012 6.84 % 2017 100. 00 100. 00 5.50 1
02012 6.84 % 2017 75.00 100. 00 5.50 1
98025 12.60 % 2018(ON TAP) 5.00 120. 00 7.15 2
01008 10.03 % 2019 1.00 108. 00 7.10 1
01006 10.25 % 2021 10. 00 121.75 5.55 1
01006 10.25 % 2021 10. 00 121.75 5.55 1
01006 10.25 % 2021 5.00 121.75 5.55 1
Tot al 1369. 30
B. State Governnent Securities
NI L
C. Treasury Bills
(i) 14 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(ii) 91 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iii) 182 Day Bills (Maturity-w se)
(DD MM YYYY)
NI L
(iv) 364 Day Bills (Maturity-w se)
(DY MM YYYY)
27/ 12/ 2002 25. 00 97. 4997 5.85 1
10/ 01/ 2003 25.00 97. 3035 5.50 1
11/ 07/ 2003 25.00 94. 4871 5.85 1
Tot al 75. 00

* Relate to the first | eg of Repos
# YTMindicative) will depend upon assuned rate of inflation
Date : 24 July 2002



