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Foreigners Bought 772 M for the week ended. They Bought R2030s, R2044s
and R2037s and Sold R214s, R2032s.FRBI33s was the weakest performer this
week, giving away 42 bps over its benchmark, whilst IVC303s and ABJ06s were
the best performers, gaining 410bps and 16bps over their respective benchmarks.

WEEKLY NON-RES STATS

PURCHASES SALES NETT
3,652,088,000 | 3,972,502,000 | -320,414,000
2,727,145,144 | 1,777,779,492 | 949,365,652
1,111,285,304 | 1,230,896,608 | -119,611,304
1,851,993,801 | 2,249,325,759 | -397,331,958
1,638,726,777 | 1,413,770,732| 224,956,045

287,804,000 279,100,000 8,704,000
1,348,011,608 841,831,827 | 506,179,781
1,405,343,292 | 1,362,982,829 42,360,463

469,349,000 | 1,232,520,000 | -763,171,000
1,321,945,618 683,631,854 | 638,313,764
1,912,573,218 | 1,909,305,934 3,267,284

17,726,265,762 |16,953,647,035 772,618,727

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT

PRIOR CHANGE

07/12/2033 R202 95 53 42
30/03/2025 JIBAR 121 117 4
22/08/2027 JIBAR 115 117 -2
31/07/2034 R209 42.5 45 -2.5
15/09/2033 R209 42 49 -7
22/07/2029 JIBAR 270 284 -14
22/07/2027 JIBAR 220 236 -16
20/06/2029 JIBAR 0 410 -410
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BONDS and SWAPS - YIELD CURVE
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2,033
Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

R2,038

Inflation Linked Bond Auction Results (27 Sept 2024)

Bonds 12033

Coupon 1.875
Amount issued (R'm) 330
Bids received (R'm) 330
Bid to Cover 1.000
Clearing Yield (%) 4.780

12043

5.125 2.500
200 470
400 575

2.000 1.223

4.820 4.850

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2,032

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

R2,037  R2,048

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

12033

12043 12050

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



