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Capital Market Report 01 April 2021

Foreigners sold R 1.03B for the week ended. They bought R186s, R213s and
R2048s, and sold R2030s, R2037s & R2048s. FRX32s was the weakest
performer this week giving away 57pps over its benchmark, whilst MTN10s was

usecr

the best performer, gaining 52.5bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES
RO
R 4 755 836 776
R 1095 735 000
R 1155 570 000
R 457 260 000
R 592 572 337
R 360 040 000
R 499 371 000
R 180 462 000
R 225 400 000

R 502 600 000
R 1 676 200 000

SALES
R 412 000 000
R 3 600 640 D00
R 2 345 400 000
R 499 000 000
R 902 126 790
R 705 719 500
R 105 000 000
R 1102 200 000
R 1 007 400 00O
R 284 896 000

R 364 800 000
R1113 790 000

NETT
-R 412 000 000
R 1065 196 776
-R1 249 665 000
R 656 570 000
-R 444 866 790
-R113 147 163
R 255 040 000
-R 602 829 000
-R 826 938 000
-R 59 496 000

R 137 800 000
R 562 510 000

R11501147 113

R 12 532 972 290

-R 1031825177

CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE
FRX32 2032/03/31 R 2032 -57 -114 a7
FRID22 2022/10/28 JIBAR a7 74 23
FRX30 2030/01/31 R 2 0320 -33 -52 19
ABFMN39 2022/09/16 JIBAR 95 a5 10
MTMN18 2026/05/30 JIBAR 240 230 10
SBS49 202201731 JIBAR 83 76.5 6.5
FRB2Z2 2022/12/08 JIBAR 168 162 6
MNBGO4G 2022/10/25 JIBAR o7 . B 2
DSY02 202411721 JIBAR 161 160 1
2021 /09715 JIBAR 51 52 -1
2021/08/25 JIBAR 168.09 170 -1.91
2023/02/13 JIBAR 198 200 -2
2025/11/28 JIBAR 255 257 -2
2022711711 JIBAR 102 105 -3
2025/07 /26 R 186 -60 -57 -3
BAW36 2024/02/18 JIBAR 165 169 -4
BAW?30D 2021/12/05 JIBAR 098.8 103 -4.2
FR3I29 2029/08/14 JIBAR 155 160 -5
NBK35B 2023/05/10 JIBAR 112 117 -5
SBS38 2025/01/29 R 186 -75.5 -70 -5.5
KAPD12 2022712701 JIBAR 195 202 -7
NBK49B 2023/11/09 JIBAR 104 117 -13
NGLOS 2023/07/26 JIBAR 210 227 -17
FRX31 2031/02/21 R 213 -32 -14 -18
NBK53B 2026/02/21 JIBAR 130 149 -19
2021/06/03 JIBAR 264 302 -38
2024/10/11 JIBAR 200 252.5 -52.5
Yield Curve—- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Event Month Previous Consensus Forecast

05-Apr-2100:00:0008A _ lFamiybay [ | [ [ |
06-Apr-21 | 11:00:00 EU____lUnemployment Rate ______Feb'21 810% | 820%

PPI MoM Feb'21
|Manufacturing Production YoY |Feb'21
Initial Jobless Claims 03/APR

08-Apr-21 | 11:00:00|EU
1 SA
14:30:00

09-Apr-21 |SA Foreign Exchange Reserves

PERFORMANCE

Performance Total Return
YtD

ALBI

GOVI

1to 3 Years

3 to 7 Years

7 to 12 Years

Over 12 Years

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2037

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results

R 2 033

Bonds
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 2 030 R 2032 R 2 035

Coupon

Amount on Offer (R"'m)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2033 R 2 038 R 2 046

TURNOVER STATISTICS

R'Bn

Standard Repo
31-Mar '21 Change 31-Mar '20  31-Mar '21
34.40 bn -15.53 bn 82.21 bn 23.11 bn

31-Mar '20
Daily 49.92 bn

Week to Date 106.50 bn 103.57 bn -2.93 bn 126.80 bn 134.82 bn
LEDIGRGIEICE 1 380.88 bn 954.65bn| -426.22bn| 1144.30 bn 985.18 bn
Year to Date 3340.31bn| 2873.88bn| -466.43bn| 3418.67bn| 2714.32bn

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



