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Capital Market Report 05 July 2024 BONDS and SWAPS - YIELD CURVE
Foreigners Bought 4.4B for the week ended. They Bought R2035s, R2040s and - -
R2044s and Sold R2032s, R2048s. CLN901s was the weakest performer this e -
week, giving away 20.5 bps over its benchmark, whilst DTF004s and BID16s .
were the best performers, gaining 20bps and 17bps over their respective s
benchmarks. -
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3,537,193,000 1,676,502,982 1,860,690,018 IMPORTANT ECONOMIC INDICATORS
380,113,000 528,255,000 -148,142,000 Date Time  Country Month  Previous Consensus Forecast
1,944,625,477 684,013,190 1,260,012,287 11-Jul-24  08:00:00 UK GDP YoV MAY May'24 0.60% 1.00%
2,526,430,000 3,158,627,799 -632,147,799 11:30:00 SA Mining Production YoY MAY May'24 0.70%
26,075,441,918 21,657,843,312 4,417,598,606 13:00:00 SA Manufacturing Production YoY MAY May'24 5.30% 3.20%

14:30:00 US Inflation Rate YoY JUN Jun'24 3.30% 3.10%
14:30:00 US Initial Jobless Claims JUL/06 Jul'24 238K

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE

12Ju-24  14:30:00 US  Core PPI YoV JUN 24 230%
20/12/2027 R2,030 146 125.5 20.5
20/06/2028 R2,030 245 225 20
22/06/2024 JIBAR 126.88 108 18.88 PERFORMANCE
22/08/2025 JIBAR 100 20 10 Performance Total Return
31/03/2028 R210 80 70 10 e
27/10/2025 JIBAR 224 222 2
14/09/2026 JIBAR 92.25 932  -0.75
21/05/2027 JIBAR 125 128 -3
06/02/2034 JIBAR 180 185 -5 1 to 3 Years
24/06/2025 JIBAR 85 102 -17 3 to 7 Years
14/09/2025 JIBAR 70 90 -20 7 to 12 Years

Over 12 Years

Yield Curve- Week on Week
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AUCTION RESULTS FOR THE WEEK
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oo Government Bond Auction Results
oTEeH | nsma Bonds R213
Amount on Auction(R'm) 1250 1250 1250
Bids Received (R'm) 3460 3715 2345
Bid to Cover 2.77 2.97 1.88
Clearing Yield (%) 10.390 | 11.980 | 12.000
- s 022 o2 o2 oz o2 021 026 | s Inflation Linked Bond Auction Results (05 July 2024)
200 0500 Bonds R 2,033 R 2,043
! 2 & ° = " 8 u 2 30 Coupon

Amount issued (R'm)
Bids received (R'm)
R 2,040 11.675 Bid to Cover

R 209 11.300 11.500 11.150 11.215 Clearing Yield (%)
R 2,030 9.820 10.005 9.715 9.775

Bond Rates

AUCTION INVITATION FOR THE UPCOMING WEEK

Bond/Swap Differences Government Bond Auction

Bonds/Swaps Difference

Bonds R 2,032 R 2,037 R 2,040
T Coupon(%)
Amount on Offer (R'm)
Inflation Linked Bond Auction
Bonds R 2,033 R 2,043 R 2,058

Total Amount (R'm)
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