KOSOVO GOVERNMENT SECURITIES
Yield and Collateral Valuation for REPO transactions with the CBK

Valuation: 31 August 2020
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Year Yield Value Yield Value Yield Value Norma e kthimit Haircut
ly 0.60% 0.60% 0.60% 0.60% 1.00%
2y 1.10% 1.20% 1.25% 1.20%
3y 1.78% 1.85% 1.90% 1.65% 5 00%
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4y 2.20% 2.25% 2.30% 2.25%
S5y 2.65% 2.70% 2.75% 2.70%
6y 2.95% 3.00% 3.05% 3.00%
7y 3.25% 3.30% 3.40% 3.30%
8y 3.50% 3.55% 3.69% 3.60% 8.00%
9y 3.70% 3.75% 3.85% 3.80%
10y 3.95% 3.95% 3.95% 3.95%
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