Table 23b: Auctions of Five-Year Government of Mauritius Bonds: December 2006 - October 2007

Auction held on

20-Dec-20061

21-Feb-20072

18-Apr-20073

20-Jun-20074

22-Aug-2007°

24-Oct-20076

o o & w0 np =

7.

Amount of Bonds put on Tender (Rs mn)

Value of Bids Received (Rs mn)

Value of Bids Accepted (Rs mn)

Interest Rate (% p.a.)

Highest Yield Accepted (% p.a.)

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

500.0
1,255.4
500.0
12.90
13.40
13.21
98.891

500.0
1,877.8
500.0
12.85
12.85
12.85
100.000

500.0
1,567.2
500.0
10.95
11.25
11.08
99.511

500.0
1,457.6
500.0
11.25
11.25
11.25
100.000

750.0
1,387.7
750.0
10.50
14.40
10.64
99.468

750.0
502.2
502.2
10.50
11.55
11.20
97.374

-

4 |ssue of 22 June 2007

Issue of 22 December 2006

41

2 |ssue of 23 February 2007

5 Issue of 24 August 2007

3 Issue of 20 April 2007

6 |ssue of 26 October 2007




