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Auction held on

1-Sep-06 8-Sep-06 15-Sep-06 22-Sep-06 29-Sep-06

1. Weighted Yield on:

91-day 7.07 7.40 9.12 9.78 9.99

182-day 7.44 7.55 8.69 9.52 10.00

364-day 8.32 8.64 9.78 10.20 10.25

2. Overall Weighted Average Yield 7.57 8.05 9.26 9.91 10.02

3. Bank Rate 1 7.57 8.05 9.26 9.91 10.02

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

September 2006 (Per cent per annum)

Table 21a: Auctions of Treasury Notes:  August to September 2006

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

Amount of Treasury Notes put on Tender (Rs mn) 08 August 2006 1 - Rs1,500 mn 06 September 2006 2 - Rs1,500 mn

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

1. Value of Bids Received (Rs mn) 809.6 525.6 602.6 95.9 63.1 124.6

2. Value of Bids Accepted (Rs mn) 584.6 406.8 508.6 65.3 63.1 124.6

3. Interest Rate (% p.a.) 8.10 8.40 8.65 8.10 8.40 8.65

4. Highest Yield Accepted (% p.a.) 8.60 8.70 8.90 8.70 8.70 8.90

5. Weighted Yield on Bids Accepted (% p.a.) 8.28 8.44 8.76 8.52 8.50 8.83

6. Weighted Price of Bids Accepted (%) 99.674 99.896 99.635 99.242 99.740 99.404

1 Issue of 11 August 2006

2Y-TN:  8.10% 2-Year Treasury Notes due 11 August 2008

3Y-TN:  8.40% 3-Year Treasury Notes due 11 August 2009

4Y-TN:  8.65% 4-Year Treasury Notes due 11 August 2010

2 Issue of 08 September 2006

2Y-TN:  8.10% 2-Year Treasury Notes due 08 September 2008

3Y-TN:  8.40% 3-Year Treasury Notes due 08 September 2009

4Y-TN:  8.65% 4-Year Treasury Notes due 08 September 2010

Table 21b: Auctions of Five-Year Government of Mauritius Bonds: October 2005 - August 2006

Auction held on

31-Oct-05 28-Dec-051 28-Feb-06 27-Apr-20062 28-Jun-20063 16-Aug-20064

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) 1,717.2 814.6 1,521.5 997.0 1,227.2 660.2

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

4. Interest Rate (% p.a.) 8.25 8.75 8.75 8.75 8.75 8.90

5. Highest Yield Accepted (% p.a.) 8.45 9.05 8.95 8.95 8.92 9.25

6. Weighted Average Yield on Bids Accepted (% p.a.) 8.34 8.95 8.94 8.92 8.90 9.07

7. Weighted Price of Bids Accepted (%) 99.638 99.208 99.247 99.326 99.405 99.329

1 Issue of 30 December 2005 2 Issue of 28 April 2006 3 Issue of 30 June 2006 4 Issue of 18 August 2006


