
INVESTMENT STRATEGY AND OBJECTIVE
 

The RMB Cash Intelligence Index trades the daily 

performance of a portfolio of money market instruments 

in South African rand. The index is formed from the 

weighted average return of investments in overnight, 

1-month, 3-month, 6-month, 9-month and 12-month 

maturity deposits calculated from the official benchmark 

fixing rates. The index is fully investable and provides a 

total return.

CASH INTELLIGENCE INDEX  
(TOTAL RETURN, ZAR)

KEY FACTS

Bloomberg 
ticker (index)

RMBSAMMT Index

Bloomberg 
ticker (yield)

RMBSAMMY Index

Reuters ticker .RMBSAMMT

Index type Total return

Base date 02 Jan 2004

Base value 100

Index 
calculations

Daily close

Currency South African Rand

Index sponsor RMB

Effective yield 4.3558%

Index price  352.8263 

Asset class Cash

a division of FirstRand Bank Limited, is an Authorised Financial Services and Credit Provider NCRCP20.
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RETURNS

Performance* Index Sabor Stefi

1-month 0.37% 0.32% 0.17%

3-month 1.07% 0.92% 0.48%

6-month 2.08% 1.82% 0.97%

1-year 4.03% 3.60% 1.85%

3-year 5.36% pa 4.97% pa 4.77% pa

5-year 6.26% pa 5.75% pa 5.81% pa

Since index inception 7.25% pa 6.76% pa 6.92% pa

*Returns greater than 12 months have been annualised 

 Source: RMB

INDEX COMPOSITION

Index component Weight

SAFEX overnight 10.00%

1-month JIBAR 7.50%

3-month JIBAR 25.00%

6-month JIBAR 25.00%

9-month JIBAR 7.50%

12-month JIBAR 25.00%

 Source: RMB



DISCLAIMER

All the risks and significant issues related to purchasing RMB products are not disclosed in this fact sheet and therefore, prior to purchasing or transacting, you should fully 

understand the products, any risks and significant issues related to or associated with them. The products may involve a high degree of risk including, amongst others, the 

risk of low or no investment returns, the potential for capital or principal loss, counterparty or issuer default, adverse or unanticipated financial market fluctuations, inflation 

rate risk, exchange rate risk and interest rate risk. The value of any product may fluctuate daily as a result of these risks, market conditions, general sentiment and other 

factors. RMB does not predict actual results, performances and/or financial returns and no assurances, warranties or guarantees are given in this regard. FirstRand Bank 

Limited or anyof its associates or subsidiary companies does not guarantee the performance of its funds and past performance is not indicative of future performance.

The information provided in this document does not constitute investment advice. These products may not be appropriate and/or suitable for your particular investment 

objectives, financial situation or needs. Investors should ensure that they fully understand any transaction that they enter into and should obtain independent financial, 

taxation and legal advice before making any decisions about any investment in securities.

This document is for information purposes only and you should not regard this as a prospectus for any security or financial product or transaction. 

The information and views expressed are given as at the date of writing and may change without prior notice. Although the information herein has been obtained from 

sources believed to be reliable, FirstRand Bank Limited or any of its associates or subsidiary companies does not guarantee that it is accurate or complete and does not 

guarantee the reasonableness of the assumptions made. The information provided in this document is to be used at your own risk.

RMB expressly disclaims any liability for any damage or loss as a result of errors or omissions in the information, data or views contained or expressed herein even if  

notified of the possibility of such damage or loss. RMB does not warrant or guarantee merchantability, non-infringement of third party rights or fitness for a particular  

use and/or purpose.

This document is intended solely for clients and prospective clients of members of RMB and is not intended for, and may not be relied on by persons to whom this report  

may not be provided by law. This document may not be reproduced or distributed to any other person without the prior consent of a member of RMB. Unauthorised use  

or disclosure of this document is strictly prohibited. By accepting this document, you agree to be bound by the foregoing limitations.

a division of FirstRand Bank Limited, is an Authorised Financial Services and Credit Provider NCRCP20.

1 Merchant Place
Cnr Fredman Dr and Rivonia Rd 
Sandton 2196

PO Box 786273
Sandton 2146
South Africa

Switchboard +27 11 282 8000
Website rmb.co.za
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MONTHLY HISTORICAL PERFORMANCE 

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Total

2010 0.59% 0.56% 0.66% 0.55% 0.57% 0.55% 0.54% 0.57% 0.50% 0.48% 0.50% 0.47% 6.76%

2011 0.47% 0.44% 0.48% 0.45% 0.50% 0.47% 0.45% 0.51% 0.45% 0.47% 0.46% 0.46% 5.77%

2012 0.50% 0.45% 0.47% 0.48% 0.48% 0.44% 0.47% 0.43% 0.39% 0.46% 0.42% 0.44% 5.57%

2013 0.43% 0.39% 0.40% 0.47% 0.43% 0.40% 0.48% 0.44% 0.45% 0.45% 0.42% 0.47% 5.36%

2014 0.47% 0.47% 0.52% 0.50% 0.50% 0.52% 0.53% 0.50% 0.57% 0.55% 0.49% 0.58% 6.38%

2015 0.52% 0.49% 0.57% 0.53% 0.52% 0.57% 0.55% 0.56% 0.55% 0.54% 0.57% 0.60% 6.77%

2016 0.57% 0.63% 0.64% 0.61% 0.68% 0.63% 0.61% 0.69% 0.63% 0.65% 0.63% 0.63% 7.88%

2017 0.67% 0.58% 0.64% 0.59% 0.68% 0.62% 0.63% 0.61% 0.57% 0.63% 0.61% 0.59% 7.68%

2018 0.66% 0.56% 0.58% 0.62% 0.60% 0.57% 0.64% 0.62% 0.57% 0.67% 0.61% 0.64% 7.58%

2019 0.63% 0.57% 0.59% 0.65% 0.63% 0.55% 0.64% 0.58% 0.59% 0.59% 0.56% 0.62% 7.45%

2020 0.59% 0.52% 0.55% 0.43% 0.36% 0.35% 0.33% 0.30% 0.27% 0.27% 0.28% 0.31% 4.65%

2021 0.29% 0.29% 0.35% 0.32% 0.33% 0.32% 0.33% 0.34% 0.33% 0.33% 0.37% 0.37% 4.03%

 Source: RMB

HISTORICAL PERFORMANCE
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