Table 22a:

Repurchase Transactions between Bank of Mauritius and Banks : January 2007

08-12 Jan 07

15-19 Jan 07

22-26 Jan 07

1. Type of Transaction

2. Amount put on Auction (Rs mn)

3. Repurchase Period (day/s)

4. Value of Bids Received (Rs mn)

5. Value of Bids Accepted (Rs mn)

6. Range of Yields on Bids Received

7. Lowest Yield Accepted for Repurchase Transactions (% p.a.)

8. Highest Yield Accepted for Reverse Repurchase Transactions (% p.a.)

9. Weighted Average Yield on Bids Accepted (% p.a.)

Reverse Repo
1-3
11,864
5,130

8.00

8.00

8.00

Reverse Repo
1-3
8,105
7,425

8.00

8.00

8.00

Reverse Repo
1-3
3,140
3,140

8.00

8.00

8.00

* Amount put on auction not specified

Note: Effective 18 December 2006, the Bank implemented a new Monetary Policy Framework whereby repurchase transactions are conducted at the

Repo rate + 50 basis points.
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