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Capital Market Report 20 May 2022 BONDS and SWAPS - YIELD CURVE
Foreigners Sold R2.7B for the week ended. They bought R186s and R209s and
sold R2032s, R2035s & R2048s. AHF5A3s and ABS7s were the weakest

1200

performers this week giving away 84.5bps and 69.6bps over their benchmarks, Vield Curve
whilst ASN204s was the best performer, gaining 76.65bps over JIBAR. e -1
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IMPORTANT ECONOMIC INDICATORS
CORPORATE SPREADS Date  Time Country Event Month  Previous Consensus Forecast
BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE 26-May-22 11:30:00 SA PPIYoY APR Ar2  11.90% 12.50%
AHFSAZ 8/21/2023 R 2 023 214.5 130 84.5 iy \
9/11/2026 R 186 31 -38.6 69.6 14:30:00 US Tntial Jobless Claims 21/MAY May'22 118K 11K
11/11/2022 JIBAR 126 75 51
2/21/2031 R 213 -7 -57 50
3/31/2032 R 2032 -14 -62 48 PERFORMANCE
2/12/2025 R 186 -52 -82 20 Performance Total Return
9/11/2023 JIBAR 134 115 19 s
BDX37 9/16/2033 JIBAR 1247.4 1247.4 -0.005
BDX40 9/16/2033 JIBAR 873.291 873.3 -0.009
BDX26 2/1/20320 JIBAR 788.667 788.7 -0.033 e s
HWAY 34 7/31/2034 R 209 74 74.5 -0.5
HWAY35 7/31/2035 R 209 87.5 as -0.5 3 1o 7 Years
DVF24 10/23/2024 JIBAR 229 230 -1 7 to 12 Years
INLVO7 3/9/2026 JIBAR 261 271 -10 Over 12 Years
RDFB27 7/26/2024 JIBAR 147 158 -11
BAW36 2/18/2024 JIBAR 66 80 -14
EQTOOS 9/10/2023 JIBAR 103 117 -14 AUCTION RESULTS FOR THE WEEK
,EESTSASS 13)‘:3;;;3;; j:g:z ;1,23 ::gg :ig Government Bond Auction Results
2/28/2023 JIBAR 122 141 -19 Bonds R 2032 R 2 035
gi;z;;g;g j:g:z 13: 11’12 ';g Amount on Auction{R'm)
3/10/2025 JIBAR 135 164.7 -29.7 g:gi:ec‘f‘:fd L
NGT104 1/15/2025 JIBAR 219.5 285 -65.5
ASN204 6/20/2022 JIBAR 149 225.65 -76.65 Clearing Yield (%)

Inflation Linked Bond Auction Results (20 May 2022)
- Bonds R 2 029 R 2 033
Yield Curve- Week on Week e
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=00 o.600 AUCTION INVITATION FOR THE UPCOMING WEEK
£.00 0.400 Government Bond Auction
Voo a0 Bonds R 2 035 R 2 044
o. Coupon
6.00 015 0.000
0105 0063 0042 0043 -0.038  -0.026 Amount on Offer (R'm)
5.00 - 01 -0.077 ’ -0.200 - - -
Inflation Linked Bond Auction
4.00 -0.400 Bonds R 2033 R 2 038 R 2 046
200 0600 Total Amount (R'm)

Bond Rates TURNOVER STATISTICS

Standard
R 2 040 11.070 11.125 10.860 10.870

R 209 10.800 10.840 10.600 10.600
R 186 8.375 8.440 8.180 8.180

29.20 bn 39.37 bn

Week to Date 87.98 bn 115.59 bn 27.61bn 168.81 bn 234.38bn

Month to Date 564.97 bn 524.78 bn -40.19 bn 714.72 bn 825.07 bn
Year to Date 4215.02bn  3820.21bn  -394.82bn 4321.08bn 5 266.33 bn

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



