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Capital Market Report 09 April 2021 BONDS and SWAPS - YIELD CURVE

Foreigners sold R 1.2B for the week ended. They bought R2032s, 1520
R2035s and R2037s, and sold R2023s, R186s, R2030s & R209s.
SBS53s was the weakest performer this week giving away 6pps over its

Yield Curve | "%

benchmark, whilst AIR02s was the best performer, gaining 18bps over —
its benchmark R2023s. - -

WEEKLY NON RES STATS

PURCHASES
R 242 823 119
R 4 941 619 000
R 2 116 650 000
R 692 270 000
R 2444 758 174
R 2 479 206 000
R 794 670 000
R2412 732 503
R 717 242 567
R 570 352 000
R 432 520 000
R 2 420 723 000

SALES
R 944 580 000
R 5 481 240 350
R4 515918 000
R 411 991 000D
R1737 717 937
R 1787 528 446
R 1 460 000 000
R 1326 104 946
R1156 172000
R 370 000 00D
R 323 340 000
R 2 030 635 000

NETT
-R 701 756 881
-R 539 621 350
-R 2 399 268 000
R 280 279 000D
R 707 040 237
R 691 677 554
-R 665 330 000
R 10386 627 557
-R 438 929 433
R 200 352 000D
R 109 180 000D
R 390 088 000

R 20 265 566 363

R 21 545 227 679

-R1 279 661 316

Swap Curve

IMPORTANT ECONOMIC INDICATORS
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Event
12-Apr-21 [11:00:00/EU  [Retail Sales YoY Feb'21 -6.40%|  -5.70% -4.70%

13-Apr-21 | 08:00:00|UK

[11:30:00[SA Mining Production YoY

14:30:00/US Inflation Rate YoY

15-Apr-21

Retail Sales YoY

14:30:00 US Initial Jobless Claims 10/APR

16-Apr-21 | 04:00:00|China GDP Growth Rate YoY 1 6.50% 10.50%
China . Rate Mar'21 5.50% 5.50%
CORPORATE SPREADS L 00i0olEy | tation Rate Yo¥ Fisl—JWaray Bo00e] —T30%I L0
BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
SBSE3 2027/05/03 JIBAR 135 129 b PERFORMANCE
SBS4 2021/11/16 R 2023 -87 -89 2 Porf o C |
eI\ Cxr 3 2021/05/21 JIBAR 160| 160.5| -0.5 erformance T"tanst“""
NTC21 2022703124 JIBAR 138 140 -2
DVF24 2024/10/23 JIBAR 262.5 265 -2.5
ES23 2023/01/25 R 2023 97 100 -3 g
ES26 2026/04/02 R 186 a7 101 -4 3 to 7 Years
ES33 2033/09/15 R 209 95 99 -4 7 to 12 Years
ES42 2042/04/25 R 214 107 111 -4 el Nears]
SB538 2025701129 R 186 -84 -80 -4
SB539 2030/01/29 R 213 -95.5 -88 -7.5 AUCTION RESULTS FOR THE WEEK
MERKICR -
NE'K_“ME' 2023/05/10 JIBAR 104 112 8 Government Bond Auction Results
NBKS51B 2022/02/21 JIBAR 70 85 -15 — ~RTET TR
AIRDZ 2023/04/30 R 2023 200 218 -18 e R
Bids Received (R'm)
Yield Curve- Week on Week el
Clearing Yield (%)
12.00 5.200
Inflation Linked Bond Auction Results
1100 Bonds R 2 025
10.00 4200 Coupon
Amount issued (R'm)
9.00 2200 Bids received (R'm)
500 Bid to Cover
Clearing Yield (%)
AUCTION INVITATION FOR THE UPCOMING WEEK
6.00 Government Bond Auction
500 1.200 Bonds
Coupon
4.00
0.200 Amount on Offer (R'm)
0 0180 a9 0L 0278 Inflation Linked Bond Auction
- 0330 .p3gs -0.387 0389 -0.3%  -0.396
2.00 -0.800 Bonds R 2 025 R 2 038 R 2 D46
1 2 6 9 12 15 18 a 4 30 Total Amount (R'm)
Bond Rates ) TURNOVER STATISTICS
Open High R’ Bn
Standard Repo
R 2 UZB 5'2?5 5'280 5'125 5'1?5 08-Apr '20 08-Apr '21 Change 08-Apr '20 [IB*Ar'Zl Change
Dail 31.75 b 52.75 by 21.00 by 28.87 b 34.31 b
R 209 lu'gsu lu'gsu 10'520 lu'ﬁzu \NaE_:;( to Date 92.08 b: 122.27 b: 30.20 b: 155.27 b: 159.92 b:
R 186 ?_SUU ?_5[][] ?_34[] ?_43[] Month to Date 218.88 bn 163.82 bn -55.06 bn 268.03 bn 210.46 bn
Year to Date 3559.16 bn| 3037.68bn| -521.49 bn| 3 686.47bn| 2924.64bn

For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za




