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Capital Market Report 16 Aug 2024

Foreigners Bought 5.2B for the week ended. They Bought R2037s, R214s and
R2044s and Soldd R2030s, R186s. ES33s was the weakest performer this week, -

Yield Curve

giving away 2 bps over its benchmark, whilst AIRLO1s and FRX26s were the

best performers, gaining 65bps and 16bps over their respective benchmarks.

WEEKLY NON-RES STATS

PURCHASES
6,024,150,000
3,411,600,000
2,286,000,000
2,260,290,000
5,289,386,819

715,100,000
6,172,338,113
1,991,280,000
4,284,155,000
4,883,432,567
4,499,794,755

SALES
7,606,524,000
5,090,720,000
3,850,900,000
2,019,570,000
4,130,576,783
1,347,000,000
2,566,718,450
2,273,260,000
1,467,975,856
2,512,718,320
3,710,453,496

NETT

-1,582,374,000
-1,679,120,000
-1,564,900,000
240,720,000
1,158,810,036
-631,900,000
3,605,619,663
-281,980,000
2,816,179,144
2,370,714,247
789,341,259

Swap Curve

IMPORTANT ECONOMIC INDICATORS

Date  Time Country Fvent

Month

Previous Consensus Forecast

41,817,527,254 |36,576,416,905 5,241,110,349 2-hug-24 10:00:00 SA Tnflation Rate Yo¥ JUL ' 5.10% 4,90%

CORPORATE SPREADS

D-hug-24 143000 U5 Initial Jobless Claims AUG/17 ~ Aug'24 NIK 10.0K
COMPANION COMPANIONS CURRENT PRIOR CHANGE
15/09/2033 R209 58 60 -2
15/09/2028 JIBAR 105 107 -2 PERFORMANCE
20/10/2028 JIBAR 128 130 -2 Performance Total Return
06/02/2031 JIBAR 120 124 -4 YtD
11/03/2028 JIBAR 123 128 -5
06/02/2034 JIBAR 173 178 -5
11/11/2025 R186 15 25 -10 1 to 3 Years
11j11i202? R186 25 as -10 e —
31/07/2035 R209 55 68 -13
7to 12 Years
07/03/2027 R186 10 25 -15
01/10/2026 R186 10 26 -16 Over 12 Years
30/04/2028 R210 145 210 -65

AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
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AUCTION INVITATION FOR THE UPCOMING WEEK
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For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za



