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Foreigners bought R 1.8B for the week ended. They sold R2032s, oo

R207s, R2023s and R2044s and bought R186s, R213s, R2048s and
R2030s. BGL18s and 1VO35s had the best week, gaining over 40bps -

over their benchmarks. GRT1ls and SBS18s were the weakest

Swap Curve

performers selling off over 40bps over their benchmarks.
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CORPORATE SPREADS PERFORMANCE

BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE Performance Total Return
SBS18 2021/06/23 JiBAR| 180.25| 119.5] 60.75 hih
GRT11 2021/05/13 JIBAR 178 138 40 g;‘?l
FRJ25 2025/03/09 JIBAR 178 149 29 @ s
FRX31 2031/02/21 R 213 141 120 21 e
VD40 2021/09/29 JIBAR 300 290 10 7 to 12 Years
2026/09/11 R 186 110| 102.5 7.5 Over 12 Years
2032/03/31 R 2032 119| 112.5 6.5
2020/05/28 JIBAR 180f 2100 -30 AUCTION RESULTS FOR THE WEEK
2019/06/20 JIBAR 130 161 -31 .
2021/11/29 JIBAR 200 235 _as Government Bond Auction Results
2022/06/27 JIBAR 160 195 -35 Bonds R 2 035
SPDAS 2019/08/21 JIBAR 110 145 -35 Amount on Auction{R'm}
BGL18 2022/09/30 JIBAR 260 300 -40 Bids Received (R'm)
VO35 2022/04/07 JIBAR 215 301 -86 Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 029

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



