Table 26b:

Trading of Treasury / Bank of Mauritius Bills on The Stock Exchange
of Mauritius: July 2006 - July 2007

Amount Transacted Yield
Period 364-Day 728-Day Total (Per cent
(Rs million) per annum)

Jul-06 - - - —
Aug-06 - - - —
Sep-06 = 1.6 1.6 7.47
Oct-06 = = = =
Nov-06 = = = =
Dec-06 - - - -
Jan-07 0.5 - 0.5 13.09
Feb-07 29.8 — 29.8 13.06-13.09
Mar-07 55.5 = 5515 11.84-13.06
Apr-07 8.1 = 8.1 11.81-11.84
May-07 10.7 o 10.7 11.75-11.78
Jun-07 10.6 - 10.6 11.09-11.75

Jul-07 1.2 - 1.2 10.97-11.03

47




