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Capital Market Report 15 January 2021 BONDS and SWAPS - YIELD CURVE

Foreigners bought R 7.7B for the week ended. They bought R186s,

R2032s, and R2035s, and sold R209s, R2040s, & R2048s. NBK43Bs -
was the weakest performer this week giving away 12pps over its S
benchmark, whilst RW21s was the best performer, gaining 41.5bps — ™

over its benchmark.
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SBS27 2024/02/20 R 2 023 62.5 55.5 7
LBK29 2023/06/07 R 2 023 505 500 5
SBSS51 2024/01/31 R 186 -157| -161.5 4.5 PERFORMANCE
DVFB25 2024/05/31 JIBAR 250| 247.5 2.5 Performance Total Return
2028/04/30 R 210 302 200 2 YiD
2023/07/26 JIBAR 227 225 2
2021/08/15 JIBAR 152 150 2
2023/02/28 JIBAR| 161.323 i60| 1.323 1to 3 Years
2023/06/04 JIBAR| 152.87 152 0.87 e S
2027/01/25 JIBAR| 130.25 130 0.25
2027/05/03 Jmsar| 130.25| 130.5| -0.25 7 to 12 Years
2023/01/25 R 2023 102 103 -1 Over 12 Years
SBSI11 2023/12/07 R 197 40 42 -2
BID12 2022/06/14 JIBAR 117 120 -3
V046 2022/06/21 JIBAR 247 250 -3 AUCTION RESULTS FOR THE WEEK
TS 2025/10/27 JIBAR 451 455 —4 Government Bond Auction Results
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Bids Received (R'm)
Bid to Cover
Yield Curve- Week on Week Clearing Yield (%)
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Inflation Linked Bond Auction Results
4.400 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
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1 2 6 s 12 15 18 zn 2 80 Inflation Linked Bond Auction
: Bonds R 2025 R 2038 R 2 D46
Total Amount (R'm)

Bond Rates

Open High Low

R2023 4.500 4.555 4.420 4.460
R 209 10.440 10.560 10.370 10.560
R 186 6.720 6.750 6.580 6.660

TURNOVER STATISTICS

3T
Standard Repo
14-Jan '20 14-Jan '21 Change 14-Jan '20 14-Jan '21 Change
34.41 bn 37.62bn 27.72 bn 36.29 bn

108.12 bn 131.00 bn 172.45 bn 205.09 bn

263.97 bn 268.90 bn 650.56 bn 372.21 bn
263.97 bn 268.90 bn 650.56 bn 372.21 bn
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