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Auction held on

4-Jul-08 11-Jul-08 18-Jul-08 25-Jul-08

1. Weighted Yield on:

91-day 7.36 7.29 7.19 7.38

182-day 7.45 7.30 7.28 7.53

364-day 7.93 7.95 7.86 8.20

2. Overall Weighted Average Yield/Bank Rate 1 7.41 7.31 7.27 7.47

Table 17: Bank Rate and Weighted Average Yields on Government of Mauritius Treasury Bills:
July 2008 (Per cent per annum)

Table 18a: Auctions of Treasury Notes: June and July 2008

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

Source: Financial Markets Operations Division.

Amount of Treasury Notes put on Tender (Rs mn) 25 June 2008 1 - Rs1,200 mn 24 July 2008 2 - Rs1,200 mn

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

1. Value of Bids Received (Rs mn) 63.6 38.1 78.4 310.0 120.0 353.5

2. Value of Bids Accepted (Rs mn) 63.6 38.1 78.4 260.0 100.0 353.5

3. Interest Rate (% p.a.) 7.80 8.20 8.50 8.15 8.40 8.90

4. Highest Yield Accepted (% p.a.) 7.99 8.00 8.89 8.69 8.74 10.08

5. Weighted Yield on Bids Accepted (% p.a.) 7.75 7.92 8.72 8.34 8.74 9.99

6. Weighted Price of Bids Accepted (%) 100.091 100.735 99.270 99.657 99.119 96.477

1 Issue of 27 June 2008

2Y-TN : 7.80% 2-Year Treasury Notes due 27 June 2010

3Y-TN : 8.20% 3-Year Treasury Notes due 27 June 2011

4Y-TN : 8.50% 4-Year Treasury Notes due 27 June 2012

Source: Financial Markets Operations Division.

2 Issue of 25 July 2008

2Y-TN : 8.15% 2-Year Treasury Notes due 25 July 2010

3Y-TN : 8.40% 3-Year Treasury Notes due 25 July 2011

4Y-TN : 8.90% 4-Year Treasury Notes due 25 July 2012

Table 18b: Auctions of Five-Year Government of Mauritius Bonds: August 2007 - June 2008

Auction held on

22-Aug-071 24-Oct-072 19-Dec-073 27-Feb-084 23-Apr-085 18-Jun-086

1. Amount of Bonds put on Tender (Rs mn) 750.0 750.0 750.0 750.0 750.0 750.0

2. Value of Bids Received (Rs mn) 1,387.7 502.2 1,019.7 2,573.5 2,264.0 1,362.7

3. Value of Bids Accepted (Rs mn) 750.0 502.2 750.0 750.0 750.0 750.0

4. Interest Rate (% p.a.) 10.50 10.50 10.55 9.85 9.08 8.75

5. Highest Yield Accepted (% p.a.) 14.40 11.55 10.87 10.02 9.15 9.03 

6. Weighted Average Yield on Bids Accepted (% p.a.) 10.64 11.20 10.71 9.99 9.12 8.92 

7. Weighted Price of Bids Accepted (%) 99.468 97.374 99.393 99.459 99.842 99.326 

1 Issue of 24 August 2007 2 Issue of 26 October 2007 3 Issue of 21 December 2007

4 Issue of 29 February 2008 5 Issue of 25 April 2008 6 Issue of 20 June 2008

Source: Financial Markets Operations Division.


