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Stock market
15-Mar-23 % Δ 10-Mar-23

MASI 74,925.62 ↑ 1.322% 73,947.88
DSI 60,106.26 ↑ 1.469% 59,235.87
FSI 8,381.78 ↓ -0.006% 8,382.28

Traded volume 4,447,426 ↓ -50.84% 9,047,305
Number of traders 145 ↓ -3.33% 150

Value of shares traded (K’m) 339,972,186.12 ↓ -45.91% 628,570,833.53
Market capitalisation (K’m) 3,845,990.43 → 0.00% 3,845,990.43

Gainers Closing Price (K) % Δ Opening price (K)
AIRTEL 68.02 ↑ 0.029% 68.00
ILLOVO 700.00 ↑ 4.476% 670.01

NBM 1600.16 ↑ 0.001% 1600.14
NBS 50.00 ↑ 11.062% 45.02
NICO 119.00 ↑ 14.976% 103.50
TNM 14.07 ↑ 0.2851% 14.03

Losers Closing price (K) % Δ Opening price (K)
FDHB 34.9 ↓ -0.0859% 34.93

FMBCH 166.98 ↓ -0.0060% 166.99
ICON 11.90 ↓ -0.0840% 11.91

Treasury Bill auctions
Auction date 14-Mar-23 % pts Δ 7-Mar-23 & 9-Mar-23

Amount offered - cost value (K’m) 20,452.00 → 0.00% 20,452.00
Applied - cost value (K’m) 35,686.24 ↑ 87.47% 19,035.90
Alloted  - cost value (K’m) 35,686.24 ↑ 111.36% 16,884.29

Overall rejection rate 0.00% ↓ -11.303% 11.30%
91 days yield 13.0000% → 0.0000% 13.0000%

182 days yield 17.5000% → 0.0000% 17.5000%
364 days yield 19.5000% → 0.0000% 19.5000%
All-type yield 16.6667% → 0.0000% 16.6667%

Treasury Note and Bond auctions
Auction date 14-Mar-23 9-Mar-23 28-Jan-23

Tenors 2,3,5-years 2,3,5-years 7-years DB
Coupon rate 10%, 11%, 12.5% 10%, 11%, 12.5% 14.50%

Amount offered - cost value (K’b) 176.56 176.56 10.00
Total applied  - cost value (K’b) 38.91 7.86 17.92
Total Alloted - cost value (K’b) 35.57 7.86 17.92

Alloted - weighted average ytm 22.75%, 24%, 26.25% 22.75%, 24%, 26.25% 27.50%
Current yields for Treasury Notes

Tenor Last auction’s yield Last auction Next auction
2 years 22.75% 14-Mar-23 TBA
3 years 24.00% 13-Mar-23 TBA
5 years 26.25% 13-Mar-23 TBA
7 years 27.50% 13-Jan-23 TBA

7-year Development Bond 27.50% 28-Feb-23 TBA
10 years 28.50% 21-Feb-23 TBA

10-year Infrastructure Bond 23.35% 26-Apr-22 TBA
5 years IDB 26.00% 28-Nov-22 TBA

Projected maturities
Week ending 14-Feb-23 21-Feb-23 28-Feb-23

TBs, PNs & TNs (K’m) 85,713 23,578 522,663
OMO repos (K’m) 0 0 0

OMO reverse repos (K’m) 0 0 8,066
Reference rate

Mar-23 % pts Δ Feb-23
Rate 17.30% → 0.00% 17.30%

Inflation Rate
Feb-23 % pts Δ Jan-23

Rate 26.7% ↑ 0.8% 25.9%
Closing TT mid exchange rates

16-Mar-23 % Δ 9-Feb-23
USD 1034.8936 ↑ -0.007% 1034.9613
GBP 1284.6588 ↓ 1.37% 1267.2911
EUR 1130.0960 ↑ 0.79% 1121.1838
ZAR 57.3951 ↑ 0.78% 56.9506

Gross official foreign exchange reserves position
31-Jan-23 31-Dec-22 30-Nov-22

Reserves (USD’m) 279.22 304.65 338.87
Import cover (months) 1.12 1.22 1.36


