
37

Table 23a: Repurchase Transactions between Bank of Mauritius and Banks: November 2007

Type of Amount put Repurchase Value of Bids Value of Bids Repurchase 
Transaction on Auction Period Received Accepted Rate

(Rs mn) (day/s) (Rs mn) (Rs mn) (% p.a.)

Repo - - - - -

Reverse Repo - - - - -

Table 22c: Auctions of Mauritius Development Loan Stocks: December 2005 and May 2006

Amount of Stocks put on Tender (Rs mn) 16 December 2005 - Rs1,100 mn 17 May 2006* - Rs600 mn

Stock 1 Stock 2 Stock 3 Stock 1 Stock 2

1. Value of Bids Received (Rs mn) 644.6 401.1 619.8 958.7 479.7

2. Value of Bids Accepted (Rs mn) 425.7 264.9 409.4 399.9 200.1

3. Interest Rate (% p.a.) 8.50 8.75 9.00 9.00 9.25

4. Highest Yield Accepted (% p.a.) 10.00 10.75 11.00 9.85 10.39

5. Weighted Yield on Bids Accepted (% p.a.) 9.53 10.26 10.53 9.75 10.33

6. Weighted Price of Bids Accepted (%) 94.825 90.179 89.297 95.899 92.667

* Issue of 19 May 2006.
Stock 1 : 9.00% Mauritius Development Loan Stock 2014 (19 May 2014)
Stock 2 : 9.25% Mauritius Development Loan Stock 2018 (19 May 2018)

Issue of 16 December 2005:
Stock 1 : 8.50% Mauritius Development Loan Stock 2012 (16 Dec 2012)
Stock 2 : 8.75% Mauritius Development Loan Stock 2016 (16 Dec 2016)
Stock 3 : 9.00% Mauritius Development Loan Stock 2018 (16 Dec 2018)

Note: Effective 18 December 2006, the Bank implemented a new Monetary Policy Framework 

whereby repurchase transactions are conducted at the Key Repo rate ± 50 basis points.  

Table 22d: Auctions of Government of Mauritius Bonds: May 2007 and September 2007

23 May 20071 - Rs1,395.2 mn 12 September 20072 - Rs1,000.0 mn

7Yr-Bonds 13Yr-Bonds 20Yr-Bonds 7Yr-Bonds 13Yr-Bonds 20Yr-Bonds

1. Value of Bids Received (Rs mn) 1,894.7 674.9 789.5 689.4 522.7 286.2

2. Value of Bids Accepted (Rs mn) 787.0 280.3 327.9 460.1 348.9 191.0

3. Interest Rate (% p.a.) 11.25 11.50 11.75 10.60 10.75 10.90

4. Highest Yield Accepted (% p.a.) 12.80 13.30 13.50 11.70 11.90 12.40

5. Weighted Yield on Bids Accepted (% p.a.) 12.54 12.73 13.03 11.46 11.76 12.22

6. Weighted Price of Bids Accepted (%) 94.104 92.280 90.963 95.935 93.356 90.206

1 Issue of 25 May 2007

7 Yr-Bonds : 11.25%   7-Year Government of Mauritius Bonds due 25 May 2014

13 Yr-Bonds : 11.50% 13 -Year Government of Mauritius Bonds due 25 May 2020

20 Yr-Bonds : 11.75% 20 -Year Government of Mauritius Bonds due 25 M ay 2027

2 Issue of 14 September 2007

7 Yr-Bonds : 10.60%   7-Year Government of Mauritius Bonds due 14 Sep 2014

13 Yr-Bonds : 10.75% 13 -Year Government of Mauritius Bonds due 14 Sep 2020

20 Yr-Bonds : 10.90% 20 -Year Government of Mauritius Bonds due 14 Sep 2027

Amount of Government of Mauritius Bonds
put on Tender (Rs mn)


