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Capital Market Report 14 April 2022

Foreigners sold R2.29B for the week ended. They bought R186s, R2044s and
R214s and sold R2030s, R2032s & R2040s. DSY03s and CLN516s were the
weakest performers this week giving away 175bps and 150bps over their
benchmarks, whilst LGL10s was the best performer, gaining 45bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
- 14 630 000 -14 630 000
4123 300 000 2 765 205 000 1353 095 000
25921838 035 5922 755002 -3 330 566 967
191 000 000 378 800 000 -187 800 000
779 142 200 1779 325 059 -1 000 182 859
876 770 000 476 257 219 400 512 781
339 200 000 16 000 000 323 200 000
705 935 200 505 844 240 200 090 960
244 752 488 813 962 073 -569 209 535
454 674 200 27 721 169 426 953 031
751 197 135 297 786 862 453 410 273
1085 662 352 1443 029 394 -357 367 542
12 143 821 610 14 441 316 518 -2 207 494 008

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE
11/21/2024 R 186 325 150 175
9/15/2022 RO 150 o 150
6/21/2022 JIBAR 127 64 63
11/19/2022 JIBAR 89 55 34
8/15/2022 JIBAR 87 53 34
7/31/2023 JIBAR 106 86 20

11/2/2022 JIBAR 60 41 19

6/12/2027 R 186 53.5 36.5 17
11/12/2027 R 186 61.5 44.5 17
1/29/2025 R 186 -34.5 -50.5 16
11/12/2025 R 186 -7.5 -23 15.5
2/14/2026 JIBAR 128 115 13
6/16/2026 JIBAR 410 397 13
1/31/2024 R 186 -88 -98.5 10.5
11/25/2023 JIBAR 145 137 8
11/14/2027 R 186 195 190 s
1/25/2027 JIBAR 132 127 s

3/9/2025 JIBAR 120 116.46 3.544

6/13/2022 JIBAR 375 372 3
0/18/2024 JIBAR 126 124 2
7/31/2034 R 209 61 60 1
11/30/2028 R 186 251 250.5 0.5

7/2/2025 JIBAR 195 195.25 -0.25

8/28/2024 JIBAR 132 141 -9

IDCG22 12/18/2024 JIBAR 203 213 -10
INLVO7 2/9/2026 JIBAR 302 2132 -11
IPFGD1 6/22/2024 JIBAR 176 187 -11
RES49 8/3/2023 JIBAR 201 2132 -12
MBFO71 9/17/2024 JIBAR 8s o9 -14
BAYABS 3/31/2024 JIBAR 429 447 -18
BGL18 9/30/2022 JIBAR 124 162 -38
LGL10D 10/8/2025 JIBAR 150 195 -45

Yield Curve- Week on Week
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Bond Rates

R 2 040 10.595 10.780
R 209 10.285 10.505 10.235 10.505
R 186 8.070 8.135 8.050 8.115
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IMPORTANT ECONOMIC INDICATORS
Date  Time Country Month Previous Consensus Forecast
20-Apr-22 10:00:00 SA Inflation Rate YoY MAR Mar'22

21-Apr-22 11:00:00 EU Inflation Rate YoY Final MAR Mar'22  590%  7.50%
14:30:00 US Tnitial Jobless Claims 16/APR Apr'22

22-Apr-22 08:00:00 UK Retail Sales YoY MAR Mar'22

PERFORMANCE

Performance Total Return
YtD
ALBI

GOVI

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 R 2 035 R 2 044
Amount on Auction(R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (08 April 2022)
Bonds R 2 033 R 2 038
Coupon 1.880 2.250 2.500
Amount issued (R'm) 770 80 350
Bids received (R'm) 2865 1080 1410
Bid to Cover 3.721 13.500 4.029
Clearing Yield (%) 3.920 4.005 4.020

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction
Bonds R 2 030 R 2032 R 2048

Coupon

Amount on Offer (R"'m)
Inflation Linked Bond Auction

Bonds R 2033 R 2 038 R 2 050
Total Amount (R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
14-Apr'21  13-Apr'22 14-Apr'21  13-Apr'22 Change
Daily 42.65bn 30.42bn -12.23 bn 29.38 bn 51.69 bn 22.31bn
Week to Date 127.66 bn 116.58 bn -11.08 bn 149.25 bn 184.77 bn 35.53 bn
Month to Date 339.63 bn 309.16 bn -30.46 bn 398.88 bn 491.14 bn 92.27 bn
Year to Date 3213.49bn  2967.50bn -245.99bn 3113.05bn 3 952.86 bn §39.82 bn

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



