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Capital Market Report 23 Aug 2024

Foreigners Bought 4.4B for the week ended. They Bought R2032s, R186s and
R213s and Sold R2030s, R2035s. ASN607s was the weakest performer this
week, giving away 30.5 bps over its benchmark, whilst CLN933s and FRC500s
were the best performers, gaining 245bps and 189bps over their respective

benchmarks.

WEEKLY NON-RES STATS
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CORPORATE SPREADS
COMPANION COMPANIONS CURRENT PRIOR CHANGE

31/01/2030 JIBAR 180.5 150 30.5
31/01/2025 12025 40 28 12
20/06/2025 JIBAR 310 305 5
22/02/2025 JIBAR 95.5 96 -0.5
22/06/2026 R186 245 246 -1
07/02/2027 JIBAR 104 105 -1
30/04/2028 R210 145 240 -95
20/12/2027 R2,030 0 146 -146
28/09/2025 JIBAR 1 181 -180
283/02/2035 JIBAR 0 184 -134
31/03/2036 JIBAR 0 189 -139
20/06/2028 R2,030 0 245 -245

Yield Curve- Week on Week

13.00

1.300

12.00

16/08/2024
0.800

oo 22082024

0.300
10.00

- ~ . -0, -0.049 -0.048  -0.048
0.032 : - -0.095 -0.071 -0.057  -0.050 0200

800 -0.700

7.00 -1.200

Bond Rates

R 2,040
R 209

11.230
10.705
9.100

11.255
10.745
9.130

R 2,020

Bond/Swap Differences

Bondss S Es S e o

of the JSE

BONDS and SWAPS - YIELD CURVE

Yield Curve

Swap Curve

208 206 2907 206

IMPORTANT ECONOMIC INDICATORS

Date Time  Country Month  Previous Consensus Forecast
29-Aug-24 11:30:00 SA PPI YoY JUL Jul'24 4.60%
14:30:00 US GDP Growth Rate QoQ 2nd Est Q2 Q2 1.40% 2.80% 2.80%

14:30:00 US Initial Jobless Claims AUG/24 Aug'24 232K 242.0K

30-Aug-24 08:00:00 SA M3 Money Supply YoY JUL Jul'24 4.19%
08:00:00 SA Private Sector Credit YoY JUL Jul'24 4.27%
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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 (23 Aug 2024)
Bonds R 2,031 R 2,038
Coupon 4.250 2,250 2,500
Amount issued (R'm) 450 205 345
Bids received (R'm) 950 990 665
Bid to Cover 2.111 4.829 1.928
Clearing Yield (%) 4.630 4.945 4.950

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction

Bonds R 2,035 R 2,040 R 2,044

Coupon(%)
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds
Total Amount (R'm)

R 2,031 R2,038  R2,046

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



