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Capital Market Report 21 June 2024

Foreigners Bought 4.9B for the week ended. They Bought R2040s, R213s and
R2037s and Sold R186s, R2030s. FRB41s was the weakest performer this week,
giving away 290 bps over its benchmark, whilst ABJ04s and IBG02s were the

1200 Yield Curve

best performers, gaining 138bps and 27bps over their respective benchmarks.
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2,195,190,917 1,896,720,000 298,470,917 27-Jun-24 11:30:00 SA  PPIYoY MAY May'24  5.10% 5.00%

6,061,186,404 | 4,977,114,206 | 1,084,072,198 14:30:00 U GDP Growth Rate QoQ Final Q1 Q1 340%  130%  130%
46,844,716,754 |41,935,633,434 4,909,083,320 14:30:00 US Initial Jobless Claims JUN/22 Jun'24 238K 230K

28-Jun-24 08:00:00 SA M3 Money Supply YoY MAY May'24 5.75%

CORPORATE SPREADS

08:00:00 SA Private Sector Credit YoY MAY May'24 3.90% 3.70%
COMPANION COMPANIONS CURRENT PRIOR CHANGE 08:00:00 6B GDP Growth Rate YoY Final Q1 Q1 0.20%  0.20%  0.20%

10:00:00 SA Consumer Confidence Q2 Q2 -15 -18
12106!2029 JIBAR 230 0 250 14:00:00 SA Balance of Trade MAY May'24 ZAR10.47B ZAR 15.08
28/11/2024 JIBAR 170 162 8
05/04/2026 JIBAR 108 102 6 PERFORMANCE
15/09/2033 R209 67 66 1 Performance Total Return
30/04/2028 R210 240 250 -10 YiD
18/05/2026 JIBAR 100 120 -20
07/02/2027 JIBAR 105 132 -27
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30/03/2025 JIBAR 121 259 -138
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
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Inflation Linked Bond Auction Results (21 June 2024)
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AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
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For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za



