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Capital Market Report 26 July 2024

Foreigners Bought 8.3 B for the week ended. They Bought R213s, R2032s and
R2030s and Sold R2048s, R2044s. ABFN68s was the weakest performer this
week, giving away .57 bps over its benchmark, whilst ABGN02s and HWAY'3
4s were the best performers, gaining 17bps and 15bps over their respective
benchmarks.

WEEKLY NON-RES STATS
PURCHASES SALES NETT

4,742,000,000 | 2,868,002,000
4,825,554,000 | 2,030,136,693
4,057,422,000 | 1,024,452,000
5,680,206,000 | 3,618,892,000
3,154,068,400 | 3,329,279,000
230,869,998 737,854,000
1,968,608,882 | 1,938,504,852
2,050,430,000 588,164,231
110,000,000 669,005,057
1,364,054,500 | 2,130,915,542
3,667,445,089 | 4,597,285,200
32,750,839,769 |24,433,390,575

1,873,098,000
1,8905,417,307
3,032,070,000
2,061,404,900
-175,210,600
-506,984,002
30,194,030
1,462,265,769
-559,005,057
-766,861,042
-929,840,111
8,317,449,194

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE
15/09/2030 JIBAR  125.57 125 0.57
22/06/2026 R136 245 246 -1
22/08/2025 JIBAR 97 99 -2
15/09/2033 R209 57 60 -3
28/08/2030 R2,030 58 61 -3
22/06/2028 JIBAR 111 116 -5
14/09/2025 JIBAR 60 70 -10

31/07/2034 R209 50 65 -15
27/06/2027 JIBAR 93 110 -17

Yield Curve- Week on Week
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Bond Rates

R 2,040 11.495
R 209 11.140 11.145 10.940 11.010
R 2,030 9.640 9.640 9.400 9.450

Bond/Swap Differences

Bonds/Swaps Difference

of the JSE

BONDS and SWAPS - YIELD CURVE

Yield Curve

Swap Curve

IMPORTANT ECONOMIC INDICATORS

Date  Time Country Month  Previous Consensus  Forecast
24-Jul-24  10:00:00 SA Inflation Rate YoY JUN Jun'24

25-Jul-24  11:30:00 SA PPI YoY JUN Jun'24
14:30:00 US Tnitial Jobless Claims JUL/20 Jul'24
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 213

Amount on Auction(R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results (26 July 2024)
Bonds R 2,031 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 R2,035  R2,053
Coupon(%)
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds R 2,031 R 2,043 R 2,058
Total Amount (R'm)

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




