Table 20: Bank Rate and Weighted Average Yields on Treasury/Bank of Mauritius Bills:

November 2006 (Per cent per annum)
Auction held on
03-Nov-06 10-Nov-06 17-Nov-06 24-Nov-06
1. Weighted Yield on:
91-day 10.38 10.29 10.49 10.78
182-day 10.50 10.50 10.50 11.17
364-day 10.71 10.78 10.99 11.22
2. Overall Weighted Average Yield 10.48 10.45 10.71 11.06
3. Bank Rate ! 10.48 10.45 10.71 11.06

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




