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Capital Market Report 04 June 2021 BONDS and SWAPS - YIELD CURVE
Foreigners bought R 950M for the week ended. They bought R186s, o
R2048s and R214s, and sold R2023s, R2030s & R2035s.NHM012s was
the weakest performer this week giving away 50pps over its oo
benchmarks, whilst RDFB24s was the best performer, gaining 20bps Vield curve
over JIBAR. swapcurve ™
WEEKLY NON RES STATS o
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IMPORTANT ECONOMIC INDICATORS
R 384 735 000 R 299 869 757 R 84 865 243 _ i
Time  Country Event Previous Consensus  Forecast
R 429 000 0DD R 101 171 701 R 327 828 299 07-Jun-21 | 08:00:00|SA Foreign Exchange Reserves. $53.69B $54B
R 250 000 00O R 168 890 000 R 181 110 000 08-Jun-21 | 11:00:00[EU Employment Change YoV Final |Q -1.90% -2.10%
11:00:00|EU GDP Growth Rate YoY 3rd Est \Ql -4.90% -1.80% -1.80%
R 1965 753 630 R 453 000 000D R1512 753 630 11:30:00[SA GDP Growth Rate YoY 1 -4.10%)| _-3.10% 0.20%
R13 872 742171 |R 12922 455 664 R 950 287 507 09-Jun-21 | 03:30:00|China__|Inflation Rate YoY May'21 0,50% 1,00%
10-Jun-21 |11:00:00|SA Current Account Q1 ZAR197.8B ZAR 230B
11:30:00(SA \G?Iv:i Produ tiofl YoY Apr:Zl 10.50% 58.00%
e o o o o o VoY | arar 2 0o E5a0%] 44000
CORPORATE SPREADS 13:00:00|SA Mar f; Prod uctio.n MoM 3.40% 3.10%
BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE L5ia500lEy JECR Interest Rate Dechion |~ 2500 o
NHMO12 2022[06, 13 JIBAR 350 200 14:30:00|US Initial Jobless Claims 05/JUN 385K 340K
FRBIZ3 2023112)«0? R 197 g1 51 11-Jun-21 | 08:00:00 UK GDP YoY Apr'21 1.40% 28.50%
FRB24 2023/11/08 JIBAR| 331.248 328| 3.248
f.X=Vek IS 2024 /06/20 JIBAR 208 205 3
NBK25B 2025/02/12 JIBAR 115 112 3 PERFORMANCE
:TCE I 2023/05/10 JIBAR 106 104 2 s Lol R e
FRX26 2026/10/01 R 186 15 14 1 YiD
FRX27 2027/03/07 R 186 23 24 -1
BAW36 2024/02/18 JIBAR 155 157 -2 e
M=V 2020/02/21 JIBAR 165 167 -2 0 3 Years
AGTO1 2023/10/10 JIBAR 327 330 -3 3 to 7 Years
Neapli: 3l 2026/09/08 JIBAR 405 408 -3 7 to 12 Years
WEIOESE 2022 /05/24 JIBAR 187 190 -3 Over 12 Years
SBS50 2022/01/31 R 2 023 -24 -21 -3
FRB29 2026/04/19 JIBAR 215 220 -5
NEUONER 2023 /0525 JIBAR 217.5| 222.5 -5 AUCTION RESULTS FOR THE WEEK
SBS41 2022/11/12 R 2023 42.5 47.5 -5 Government Bond Auction Results
eRui-I 2023/10/20 JIBAR 300| 3205.3| -5.296 Bonds R 213
SBS4 2021/11/16 R 2 023 -41.5 -36 -5.5 i \
PEPO2 2024/05/05 JIBAR 145 152 -7 GOTTTIERE A““'?"(R m)
LV ER 2022 /05/24 JIBAR 127 145 -18 Bids Received (R'm)
0l=:bX S 2024 /08/22 JIBAR 220 240 -20 Bid to Cover
Clearing Yield (%)
. Inflation Linked Bond Auction Results
Yield Curve— Week on Week Bonds TR
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£.00 AUCTION INVITATION FOR THE UPCOMING WEEK
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Bond Rates TURNOVER STATISTICS
H R'Bn
Dpen ngh Standard Repo
R 2023 4.935 4.990  4.905 Dail a2 5348bM  9.4Gbn| 1643bn| 2493 b
ally ! n K n . n N n . n
R 209 10.175 10.185 9.945 9.945 Week to Date 131.02bn|  133.62bn 2.60bn| 135.54bn| 178.22bn
Month to Date 131.02 bn 109.46 bn -21.56 bn 135.54 bn 154.94 bn
R 186 ?'325 ?'3?5 ?'2?5 ?'2?5 Year to Date 5522.83bn| 4636.39bn| -886.43bn| 5078.82bn| 4813.53 bn

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



