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Capital Market Report 10 September 2021

Foreigners sold R 2.5B for the week ended. They bought R2040s &
R2023s, and sold R2048s, R2044s, R2032s & R186s. NBK42Bs was
the weakest performer this week giving away 56pps over its
benchmark, whilst NGL05s was the best performer, gaining 60bps over

JIBAR.

WEEKLY NON RES STA
PURCHASES
R 123 258 803
R 955 803 191
R 1 658 025 000
R 1 396 800 000
R 270 000 000
R 598 853 036
R 55 310 000
R 190 070 000
R 466 860 000
R 388 120 000
R 190 490 000
R 313 269 000

TS
SALES
R 112 665 000
R1066 112361
R 999 000 000
R 1814 318 000
R 887 719 000
R 855 369 607
R 210 200 000
R 378 991 145
R 142 453 601
R 758 000 000
R 333 000 000
R 1032 304 000

NETT
R 10 593 803
-R 110 309 170
R 659 025 000
-R 417 518 000
-R 617 719 000
-R 256 516 571
-R 154 890 000
-R 188 921 145
R 324 406 399
-R 369 880 000
-R 697 510 000
-R 719 535 000

R 6 606 859 030

R9 145 632 714

-R 2538 773 684

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHAMNGE
22172022 JIBAR 115 59 56
6/11/2024 JIBAR 208.5 158 50.5
22872023 R 2023 35 a8 27
1/31/2025 JIBAR 178 170 a8
43072023 R 2023 235.5 231 4.5
1/31 /2025 I2025 31.5 28.5 3
3/15/2022 JIBAR 121 128.5 2.5

SBT207 62572025 JIBAR 177 175 2
BPPF321 8/24/2022 JIBAR a95.5 a5 0.5
DWVF22B 8/290/2022 JIBAR 198.5 1938 0.5
11/6/2023 R 2023 169 170 -1
21272026 JIBAR 130 133 -3
6/30/2022 JIBAR 115.5 120 -4.5
31472022 JIBAR a6 o20.5 -4.5
12/20/2023 JIBAR 360 265 -5
27720249 JIBAR 102 1038 -6
BID10O 11/15/2023 JIBAR 113.5 120 -6.5
MNBK4ZB 2/20/2024 JIBAR 100 107 -7
5/15/2024 JIBAR 102 111.5 -8.5
9/30/2025 JIBAR 331.5 342 -10.5
22172024 JIBAR 102 115 -13
33172026 JIBAR 360 376.6 -16.6
3/15/2028 JIBAR 172 192 -20
HWAY 34 7/31/2034 R 209 as 109 -21
SBT102 o/30/2022 JIBAR 215 240 -25
KAPO1S 11 /1 /2024 JIBAR 170 197.5 -27.5
MNGLOS 7/26/2023 JIBAR 140 200 -60
Yield Curve- Week on Week
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Bond Rates
Open High Low
R 2 040 10.410 10.465 10.410 10.435
R 209 10.040 10.095 10.040 10.080
R 186 7.330 7.390 7.330 7.380
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IMPORTANT ECONOMIC INDICATORS

Date Time Country Event Month Previous  Consensus  Forecast
14-Sep-21 | 08:00:00|UK | Rate Jul'21 4.70% 4.60% 4.70%

11:30:00|SA
11:30:00{SA
14:30:00/US

08:00:00(UK_____|Inflation Rate Yo¥ 2.00% 2.90% 2.70%
13:00:00/SA____ [Retail Sales YoY Jul'21 10.40%) | 7.20%

16-Sep-21 | 14:30:00|US
14:30:00 US

Gold Production YoY
Mining Production YoY
Inflation Rate YoY

Jun'21
Jun'21
Aug'21

44.50%
21.90%
5.40%

12.00%
21.40%
5.30%

22.50%

Initial Jobless Claims 11/SEP
Retail Sales YoY

Retail Sales YoY
Inflation Rate YoY Final

17-Sep-21 | 08:00:00|UK
11:00:00/EU

PERFORMANCE

Performance Total Return

YtD

1 to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R213

Amount on Auction(R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 025

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2 030 R 2032 R 2 D44

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2 025 R 2033 R 2 050

TURNOVER STATISTICS

Standard
Change

25.01 bn -10.46 bn
91.43 bn -14.87 bn
167.75 bn -105.41 bn
6994.79 bn| -1 141.00 bn

Week to Date
Month to Date
Year to Date

340.84 bn

8135.79 bn 7904.92bn| 8 252.56bn

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



