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Capital Market Report 11 June 2021 BONDS and SWAPS - YIELD CURVE
Foreigners sold R 2.02B for the week ended. They bought R186s,
R213s and R209s, and sold R2023s, R2030s & R2035s. ABS7s was the -

weakest performer this week giving away 33pps over its benchmarks, 1000
whilst MTNO7s was the best performer, gaining 80bps over JIBAR. Yield Curve
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R 474 895 000 R 410 000 000 R 64 895 000 IMPORTANT ECONOMIC INDICATORS
R 233 650 000 R 660 833 773 -R 427 183 773 Time  Country Event Month Previous _Consensus _Forecast
15-Jun-21 | 08:00:00 Inflation Rate YoY Final " 2.00% 2.50%
R 187 900 000 R 1 300 000 R 186 600 0DOD 08:00:00[UK Rate Apr21 4.80% 4.70%
11:00:00|SA ZA Gov Bond Auction
R 479 294 000 R 747 600 000 -R 268 306 000 15:30:00 Rty ooy 5130% 55.:00%
14:30:00 PPI YoY

R19 772026 318 |R 21 798 722 856 | -R 2 026 696 538

16-Jun-21
PPI Output YoY
Fed Interest Rate Dedsion

CORPORATE SPREADS

17-Jun-21

BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
AE:S? 2026’109111 R 186 5?'5 24'5 33 18-Jun-21 | 01:30:00|Japan Inflation Rate YoY
FIFC26 2022/02/19 JIBAR 150 140 10 05:00:00[Japan__|Bo) Interest Rate Decision -0.10%| -0.10% -0.10%
08:00:00|UK Retail Sales YoY M 42.40% 21.00%
ASNSED 2023/02/13 JIBAR 190 185 5 11:00:00[SA ZA Gov Inflation-Linked Bond Auction
ABFM52 2031/03/30 JIBAR 160 157 3
2027/11/14 R 186 175 173 2
2029/10/17 JIBAR 154 155 -1 PERFORMANCE
2024/06/03 JIBAR 230 2929 -2 Performance Total Return
2024/05/05 JIBAR 142 145 -3 ALBI WD
2022/10/16 JIBAR 140.5 144 -3.5 GOVI
2022/06/07 JIBAR 77.5 82 -4.5 1 to 3 Years
2025/06/25 JIBAR 233 240 -7 3 to 7 Years
2022/04/29 JIBAR 173.5] 181.5 -8 7 to 12 Years
2022/06/12 R 2 023 4 13 -9 Over 12 Years
2025/05/17 JIBAR 230 240 -10
2022/11/12 R 2023 30.5 42.5 -12
\:Tel: 30 2023/05/10 JIBAR 91 104 -13 AUCTION RESULTS FOR THE WEEK
SBT105 2026/03/31 JIBAR 390 405 -15 Government Bond Auction Results
NBGO1G 2022/04/29 JIBAR 85 102 -17 Bond R 213
NEVIEEI 2022 /06/13 JIBAR 230 250 -20 onds .
FRBI23 2023/12/07 R 197 60 81 -21 Amount on Auction(R'm)
BIDD9 2021/11/15 JIBAR 87 110 -23 Bids Received (R'm)
MTNO7 2022/07/13 JIBAR 120 200 -80 Bid to Cover
Clearing Yield (%)
. Inflation Linked Bond Auction Results
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Bond Rates TURNOVER STATISTICS
R'Bn
Standard Repo
10-Jun '20 10-Jun '21 Change 10-Jun '20 10-Jun '21 Change
R2023 Daily 39.61 bn 35.18bn| -4.44bn 26.47 bn 38.33 bn
R 209 Week to Date 116.97 bn 169.14bn| 52.17bn| 131.80bn| 211.80bn
Month to Date 350.18 bn 315.26 bn| -34.92 bn 297.77 bn 402.86 bn
R 186 ACOACL Il 5741.99bn| 4842.10bn| -899.79bn| 5241.06bn| 5061.45bn
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