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Capital Market Report 2 Aug 2024

Foreigners Sold 2.5 B for the week ended. They Sold R2048s, R2032s and
R209s and Bought R213s, R2030s. ES26s was the weakest performer this week,
giving away 2 bps over its benchmark, whilst ASN507s and ASN887s were the
best performers, gaining 161bps and 66.5bps over their respective benchmarks.
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CORPORATE SPREADS
COMPANION COMPANIONS CURRENT PRIOR CHANGE

02/04/2026 R186 58 60 -2
14/09/2028 JIBAR 170 178 -8
30/04/2028 R210 220 240 -20
24/06/2025 JIBAR 80 1425 -62.5
29/06/2028 JIBAR 206 2725 -66.5
28/09/2025 JIBAR 20 181  -161

Yield Curve- Week on Week
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Bond Rates

R 2,040 11.330 11.415
R 209 11.010 11.120 10.790 10.790
R 2,030 9.445 9.505 9.255 9.255
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Month  Previous Consensus
06-Aug-24 14:30:00 US Balance of Trade JUN Jun24 $-75.18

07-Aug-24 08:00:00 SA Foreign Exchange Reserves JUL  Jul'24 $62.1B

08-Aug-24 13:00:00 SA
14:30:00 US

Manufacturing Production YoY JUN Jun'24 -0.60%
Initial Jobless Claims AUG/03 Aug'24 249K 247K
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R213
Amount on Auction(R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (2 Aug 2024)
Bonds R 2,033 R 2,043

Coupon

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

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2,035
Coupon(%)
Amount on Offer (R'm)
Inflation Linked Bond Auction

Bonds R 2,033
Total Amount (R'm)

R2,037  R2,040

R 2,043

R 2,058
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