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Capital Market Report 06 May 2022
Foreigners Sold R2.066B for the week ended. They bought R213s and sold Vield Curve
R2032s, R186s & R2030s. DFB28s and FRBI23s were the weakest performers — —— o
this week giving away 183.5bps and 40.85bps over their benchmarks, whilst - swapCorve
ERS3C7s was the best performer, gaining 105bps over JIBAR. w0
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Time Country Month  Previous Consensus
101 521 829 56 731 560 44 790 269 09-May-22 08:00:00 SA Foreign Exchange Reserves APR __ Apr'22 __ $58.163B
1 510 838 135 1 1?5 5?5 138 335 262 99? 11-May-22 14:30:00 US Inflation Rate YoY APR
12 655 083 820 14 721 440 141 -2 066 356 321
12-May-22 08:00:00 UK GDP YoY MAR Mar'22 9.50%
11:30:00 SA Mining Production MoM MAR Mar'22 -6.40% 2.30%
13:00:00 SA Manufacturing Production YoY MAR Mar'22 0.20% 2.50%
14:30:00 US Initial Jobl Clai 07/MAY May'22 200K 205K
CORPORATE SPREADS 14:30:00 US PT’T?’OV[”AI?SRS ms A;ZZZ 11.20% 11.60%
BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
DVFB28 1/31/2025 JIBAR 420 236.5 183.5
FRBIZ2 12/7/2023 R197 130.75 89.9 40.85 PERFORMANCE
FRX24 12/10/2024 R 186 -36 -53.5 17.5 Performance Total Return
NHMD 16 5/11/2025 JIBAR 261 244 17 YiD
ABCPI3 12/7/2023 R 197 129.75 115.3 14.45
MTN10 10/11/2024 JIBAR 133 125 8
LGLO9 8/28/2024 JIBAR 120 113 7 1 to 3 Years
3 to 7 Years
%25 B B
FRX2 7/26/2025 R 186 35 40 5 7 to 12 Years
> - -
FRX31 2/21/2031 R 213 57 62 5 e e —
FRC299 6/20/2024 JIBAR 352 364.6 -12.6
ASN310 12/20/2023 JIBAR 321 334 -13
EQTO005 9/10/2023 JIBAR 119 132 -13 AUCTION RESULTS FOR THE WEEK
FIREE 10/13/2023 JIBAR 167 182 -15 Government Bond Auction Results
MTNZ21 6/29/2023 JIBAR 103 120 -17 Bond R 2 032 R 2 040
(S PN 12/10/2023 JIBAR 125 144 -19 onas
FRX32 3/31/2032 R 2 032 -62 -42.5 -19.5 Amount on Auction(R'm)
v n Bids Received (R'm)
Ol o e oo | R
o /17/ Clearing Yield (%)
ERS3B7 8/17/2022 JIBAR 50 150 -100
ERS3CT 8/1?/2022 JIBAR 50 155 -105 Inflation Linked Bond Auction Results (05 May 2022)
Bonds R 2 029 R 2 038
Coupon
Yield Curve- Week on Week Amount issued (R'm)
12.00 1.200 Bids received (R'm)
Bid to Cover
e oo Clearing Yield (%)
o o AUCTION INVITATION FOR THE UPCOMING WEEK
9.00 0.600 Government Bond Auction
5.00 0.400 Bonds R 2 D030 R 2 035 R 2 048
7.00 0.200 Coupon
o.011 Amount on Offer (R'm)
6.00 00055007 -000 = = -
-0.060 Inflation Linked Bond Auction
-0.088 -0.093 -0.096 -0.035 -0.095 -0.096
=00 -0.200 Bonds R 2 029 R 2 038 R 2 046
2.00 -0.400 Total Amount (R'm)
3.00 -0.600
1 2 6 9 12 15 18 21 24 30
- - TURNOVER STATISTICS
Bond Rates Standard
39.65 bn 93.41 bn
R 2040 11.130 11.005 Week to Date 111.32bn  160.62bn  40.30bn  179.54bn  203.07 bn
R 209 10.750 10.870 10.575 10.740 [TOLRGIETEY  111.32bn 160.62bn  49.30bn  179.54bn  203.07 bn
R 186 8.390 8.540 8.250 8.470 Year to Date 3761.37bn 3456.04bn -305.33bn 3785.90bn 4644.33bn
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