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Foreigners bought R2.519 B for the week ended. They bought R186s, R2048s , vieldcurve
and sold R2032s, R214s & R2040s. ASNO037s and FRX23s were the weakest S 1010
performers this week giving away 48bps and 15bps over their benchmarks, -
whilst NGT105s was the best performer, gaining 105.5bps over JIBAR. SWAPCUIVE | ya0
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Inflation Linked Bond Auction Results (07 Jan 2022)
Yield Curve- Week on Week 1Iois <0 RO MIIL
Coupon 1.880 2.500 2.500
o L% Amount issued (R'm) 315 485 400
11.00 Bids received (R'm) 590 715 570
0.890 Bid to Cover 1.873 1.474 1.425
o Clearing Yield (%) 3.820 3.910 3.920
o AUCTION INVITATION FOR THE UPCOMING WEEK
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Bond Rates TURNOVER STATISTICS
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