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Capital Market Report 02 July 2021 BONDS and SWAPS - YIELD CURVE

Foreigners bought R 250M for the week ended. They bought R186s,

R2030s, R2032s and R209s, and sold R2023s, R213s & R214s.

COTO02s was the weakest performer this week giving away 100pps over "

its benchmark, whilst SBT206s was the best performer, gaining 60bps -
over JIBAR. — .
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R 489 569 975 R 856 097 000 -R 366 527 025 IMPORTANT ECONOMIC INDICATORS
R 957 192 506 R 587 970 852 R 369 221 654 Time Country Event Month Previous Consensus Forecast
R 119 588 103 R 1 043 520 000 -R 923 931 897 05-Jul-21 [00:00:00/US ___|Independence Day |
R 68 550 000 R 206 200 000 -R 137 650 000 06-Jul-21 [11:00:00/EU____[Retail Sales Yo¥ _________[May21 [ _23.90% | __4.50%
R 862 735 000 R 747 500 000 R 115 235 000 07-Jul-21 108:00:00/SA____lForeign Exchange Reserves _[Jun'21 | _$54.1398] | 3548
R 14 863 148 745 |R 14 611 462 292 R 251 686 453 08-Jul21 |11:30:00]SA  |SACCI Business Confid Ju
14:30:00|US Initial Jobless Claims 03/JUL 364K 320K
) ____
09-Jul-21 |03:30:00|China Inflation Rate YoY Jun'21 1.30% 1.60%
03:30:00| China PPI YoY Jun'21 9.00% 9.50%
CORPORATE SPREADS 08:00:00/UK Balance of Trade May21 £-0.98
UK GDP YoY May'21 27.60% 25.10%
BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
coTo2 2028/04/03 R 186 366 266 100
FR> 20241210 R 186 -96 -115 19 PERFORMANCE
NB } 2025/02/12 JIBAR 125 115 10
2024/00/19 R 186 -106.5 ~113 6.5 Performance Total Return
SBS38 2025/01/29 R 186 -88 -93.5 5.5 YiD
BGTO1 2022/09/12 JIBAR 265 260 5 ALBI
2030/01/29 R 213 -73 -77 aq GOVI
2025/11/12 R 186 -53 -55.5 2.5 1 to 3 Years
2022/02/19 JIBAR 152 150 2 3 to 7 Years
NBK46B 2025/08/15 JIBAR 138| 138.25 -0.25
TNZ7 2027/11/14 R 186 172 175 -3 710 12 Years
Y3 2025/08/12 R 186 25 28 -3 Over 12 Years
TNZ25 2025/08/19 R 186 99 102.5 -3.5
ABFNZ21 2022/05/30 JIBAR 83 87.5 -4.5
N:lehEIl 2022/10/25 JIBAR 90 95 -5 AUCTION RESULTS FOR THE WEEK
AIRLD1 2028/04/30 R 210 290 297 -7 . . .
e 2026710701 R 186 _a 6 _10 Inflation Linked Bond Auction Results
SBS55 2022/06/12 JIBAR 74.5 86.5 -12 Bonds R 2 033
FRX30 2030/01/31 R 2 030 -19 -5 -14 Coupon
GRT41 2024/11/20 JIBAR 160 175 -15 Amount issued (R'm)
ABS13 2022/05/14 R 2 023 -35 11 -46 Bid ived (R'
SEae Ul 2022/03/21 JIBAR 205 259 -54 S LEEEE (R'm)
ALVl 2025 /06/25 JIBAR 175 233 -58 Bid to Cover
SBT206 2025/01/31 JIBAR 170 230 -60 Clearing Yield (%)
Inflation Linked Bond Auction Results
Yield Curve- Week on Week Bonds R2025
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Government Bond Auction
7.00 2.300
Bonds R 2 030 R 2037 R 2 040
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Amount on Offer (R'm)
0140 0127 4pee  ooor o001 000s o012  oozs | 050 Inflation Linked Bond Auction
00 -0.028  -0.013 Bonds R 2033 R 2 038 R 2 050
2.00 0.700 Total Amount (R'm)
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Bond Rates TURNOVER STATISTICS
Open High

R'Bn
Standard Repo

R 2023 5.270  5.370  5.170  5.340 Daity 0 3e bl 19.7abn] 2066 bn] | 25:450m| | 23.97n
R 209 10.200 10.245 10.075 10.100 Week to Date 120.96 bn 12.04bn| 140.38bn|  156.17 bn

b .36 b . .62 b .19 by .69 b
R 186 7.490 _ 7.585 7.365 7.520 PO o2 bn| 5 20003 b 06151 bn|_5043.60bm|_5 71698 bn

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



