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FIXED INCOME MARKET UPDATE  GF/M IS I SIS
) ) 91-DAY T-BILLS 35.55% 35.67%
HIGHLIGHTS: The Bank of Ghana's Treasury bills auction CHANGE 0.34%
worth GHg2,885.00 milion was oversubscribed by 75.66%. - - '
At the end of the Auction, T-bills worth GHgz2,937.95 milion, 182-DAY T-BILLS 33.56% 35.72%
- . CHANGE -0.45%
GHg665.99 milion and GH¢1,463.98 milion were accepted
across 91-Day bills, 182-Day bils and 364-Day bills 364-DAY T-BILLS 34.21% 35.62%
CHANGE -3.96%

respectively with investors demand for T-bills remaining
high.

Source: Bank of Ghana, SBL Research

Accepted bids, equaled tendered bids representing a TREASURY RATES YIELD (27th Feb. - 3rd Mar. 2023)

100% acceptance rate. The ?1-Day, 182-Day and 364-Day 35.55% 35.56%
SO0 U900 34.21%

bills, recorded declines of 12bps, 1ébps and 141bps off their

respective yields to settle at 35.55%, 35.56% and 34.21%. 29.85%

The target for the next auction (Tender #1840) is 21.50% 22.30% 91.75%

GHg¢ 2,776.00 million in 91-Day, 182-Day & 364-Dayy T-Bills. 1a10g |77 19.75% 20207

BREAKDOWN OF TREASURY AUCTION
TREASURIES Tendered Accepted

GH¢g MN GHg MN
91-DAY T-BILLS 2,937.95 2,937.95
182'DAY T'B"-Ls 66599 66599 91-Day 182-Day 364-Day 2-Year 3-Year 5-Year 6-Year 7-Year 10-Year 15-Year 20-Year
364-DAY T-BILLS 1,463.98 1,463.98
TOTAL 5067.92 5.067.92 BREAKDOWN OF TOTAL AMOUNT RAISED

Source: Bank of Ghana, SBL Research

91-Day, 182-Day 364-Day T-Bills (GH¢ MN) 365-Day Bill

29%
BOG Offer 2,885.00

91-Day
Bill
Tendered 5,067.92 58%

Accepted 5,067.92

SUMMARY OF GFIM ACTIVITIES - JAN ‘23
INDICATOR ~ JAN. ‘23 JAN. '22

VOLUME 10,015,214,767 16,654,156,610 NEXT AUCTION DETAILS

CHANGE -39.00% TENDER NO. 1840

VALUE (GHg)  8765312,398 16,813218064  "TARGET SIZE GH¢2,776.00 million
CHANGE -47.86% AUCTION DATE 3rd March, 2023
NO. OF TRADES 51,273 48,807 SETTLEMENT DATE 7th March, 2023
CHANGE 5.05% SECURITIES ON OFFER 91,182 & 364-Day T-Bills

Source: Ghana Stock Exchange

Disclaimer - SIC Brokerage and its employees do not make any guarantee or other promise as to any results that may be obtained from using our content. No one should make any investment
decision without first consulting his or her own Investment advisor and conducting his or her own research and due diligence. SIC Brokerage disclaims any and all liabilities in the event that any
Information, commentary, analysis, opinions, advice and/or recommendations prove to be inaccurate, incomplete or unreliable, or result in any investment or other losses.



