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Capital Market Report 19 January 2024

Yield Curve

Foreigners sold 2.4B for the week ended. They bought R209s, R2037s and

R2040s and sold R186s, R2030s and R213s. L1E43s was the weakest performer e son
this week, giving away 281.73bps over its benchmark the JIBAR, whilst FRB25s
and GRT41s were the best performers, gaining 31bps and 23bps over their .

respective benchmarks.

WEEKLY NON-RES STATS

CORPORATE SPREADS
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Swap Curve
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Bond Rates

R 2,040

R 209
R 186

L 2 6 ° 2 15 18 u 50 Bids Received (R'm) 2540 2415 3465
Bid to Cover 1.95 1.86 2.67
Clearing Yield (%) 11860.000

TURNOVER STATISTICS
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds
Amount on Auction(R"'m)

R 2,035 R 2,037

13200

Inflation Linked Bond Auction Results (19 December 2
Bonds 12029 12038
Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
Bonds

Coupon
Amount on Offer (R'm)

8.26bn  18114bn  94.89bn  16966bn  25835bn  88.69bn —
464200 61L55bn  125.13bn  643.59bn  865.05bm  222.26bn Bonds
§,140.53bn_9,878.51bn_1,737.99 bn 10,637.63bn 12,832.23bn_2,194.60 bn Total Amount (R'm)

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



