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Auction held on

2-Feb-07 9-Feb-07 15-Feb-07 23-Feb-07

1. Weighted Yield on:

91-day 12.88 12.95 12.89 12.56

182-day 13.05 13.00 12.95 12.83

364-day 13.50 13.52 13.40 13.07

2. Overall Weighted Average Yield 13.31 13.38 13.36 12.86

3. Bank Rate 1 13.31 13.38 13.36 12.86

Table 22: Bank Rate and Weighted Average Yields on Treasury / Bank of Mauritius Bills:
February 2007 (Per cent per annum)

Table 23a: Auctions of Treasury Notes:  January 2007 and February 2007

1 Bank Rate is determined on the basis of overall weighted average yield on Bills accepted.

Amount of Treasury Notes put on Tender (Rs mn) 10 January 20071 - Rs1,500 mn 07 February 20072 - Rs1,000 mn

2Y-TN 3Y-TN 4Y-TN 2Y-TN 3Y-TN 4Y-TN

1. Value of Bids Received (Rs mn) 345.8 463.4 820.8 723.9 511.3 1,303.8

2. Value of Bids Accepted (Rs mn) 318.2 426.5 755.3 285.1 201.4 513.5

3. Interest Rate (% p.a.) 10.00 10.40 10.65 11.50 11.90 12.15

4. Highest Yield Accepted (% p.a.) 13.50 13.80 14.25 13.40 13.80 13.95 

5. Weighted Yield on Bids Accepted (% p.a.) 13.41 13.64 13.85 13.40 13.74 13.83 

6. Weighted Price of Bids Accepted (%) 94.186 92.235 90.418 96.760 95.597 94.968 

1 Issue of 12 January 2007

2Y-TN : 10.00% 2-Year Treasury Notes due 12 January 2009

3Y-TN : 10.40% 3-Year Treasury Notes due 12 January 2010

4Y-TN :10.65% 4-Year Treasury Notes due 12 January 2011

2 Issue of 09 February 2007

2Y-TN : 11.50% 2-Year Treasury Notes due 09 February 2009

3Y-TN : 11.90% 3-Year Treasury Notes due 09 February 2010

4Y-TN :12.15% 4-Year Treasury Notes due 09 February 2011

Table 23b: Auctions of Five-Year Government of Mauritius Bonds:  April 2006 - February 2007

Auction held on

27-Apr-20061 28-Jun-20062 16-Aug-20063 25-Oct-20064 20-Dec-20065 21-Feb-20076

1. Amount of Bonds put on Tender (Rs mn) 500.0 500.0 500.0 500.0 500.0 500.0 

2. Value of Bids Received (Rs mn) 997.0 1,227.2 660.2 774.3 1,255.4 1,877.8 

3. Value of Bids Accepted (Rs mn) 500.0 500.0 500.0 500.0 500.0 500.0  

4. Interest Rate (% p.a.) 8.75 8.75 8.90 11.50 12.90 12.85 

5. Highest Yield Accepted (% p.a.) 8.95 8.92 9.25 12.00 13.40 12.85 

6. Weighted Average Yield on Bids Accepted (% p.a.) 8.92 8.90 9.07 11.83 13.21 12.85 

7. Weighted Price of Bids Accepted (%) 99.326 99.405 99.329 98.781 98.891 100.000 

1 Issue of 28 April 2006 2 Issue of 30 June 2006 3 Issue of 18 August 2006

4 Issue of 27 October 2006 5 Issue of 22 December 2006 6 Issue of 23 February 2007


