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Capital Market Report 22 April 2022 BONDS and SWAPS - YIELD CURVE

Foreigners bought R976M for the week ended. They bought R186s, R2048s and 0
R2035s and sold R2040s, R2037s & R2032s. NHM020s and FRB28s were the Vield Curve
weakest performers this week giving away 17.5bps and 11lbps over their — — luw
benchmarks, whilst NHM019s was the best performer, gaining 192bps over —
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Date Time  Country Event Month  Previous Consensus Forecast
28-Apr-22 05:00:00 Japan  Bo) Interest Rate Decision -0.10%  -0.10% -0.10%
CORPORATE SPREADS 11:30:00 SA PPI YoY MAR Mar'22  1050% 10.80%  10.80%
COMPANION COMPANIONS CURRENT PRIOR  CHANGE 14:30:00 US Initial Jobless Claims 23/APR Apr'22 184K
11/25/2023 JTBAR 162.5 145 17.5
12/2/2025 JIBAR 340 3290 11 A . . 0
e 272872023 R 2 023 60 s6 4 29-Apr-22 08:00:00 SA M? Money Supply Y.oY MAR Mar‘22 6.44%
MBFO65 9/30/2022 JIBAR 67 65 2 08:00:00 SA Private Sector Credit YoY MAR Mar'22 3.62% 3.80%
MMIGOS 10/19/2023 JIBAR 116.5 117 -0.5 14:00:00 SA Balance of Trade MAR Mar'22  ZAR10.6B ZAR 8B
BID13 6/14/2024 JIBAR 118 120 -2
DSYD2 11/21 /2024 ITBAR 127 129 -2
MBFO70 5/28/2024 JIBAR 89 o1 -2
NBGOSG 10/25/2024 JIBAR 120 123 -3 PERFORMANCE
MBFO71 9/17/2024 JIBAR 94 99 -5 Performance Total Return
omML12 11/12/2025 JIBAR 107 112 -5
PEPO4 5/5/2026 JTBAR 138 143 -5 YD
MTMN2E 6/29/2026 JIBAR 144 151 -7
MBEF 068 11/17/2023 JIBAR 85.5 o3 -7.5
ASNI7Z 12/20/2024 JIBAR 171 179 -8
BAW36 2/18/2024 JIBAR 80 83 -8 1 to 3 Years
4/19/2026 JIBAR 157 165 -8 3 to 7 Years
12/10/2025 JIBAR 187 195 -8 7 to 12 Years
5/25/2023 JTBAR 135 143 -8
6/20/2024 JIBAR 165 173.8 -8.8 Over 12 Years
6/22/2024 JIBAR 166 176 -10
6/20/2024 JIBAR 204 305 -11
7/16/2023 JIBAR 141 1532 -12
1072272023 JIBAR 175 190 _1s AUCTION RESULTS FOR THE WEEK
2/20/2024 R 2 023 170.5 186.5 -16 Government Bond Auction Results
11/7/2022 JIBAR 178 203 -25
r7/ Bonds R 2 030 R 2032
12/20/2023 JTBAR 334 260 -26 i .
8/24/2022 JIBAR 197 224 -27 Amount on A“Ct'?"(R m)
10/4/2022 JIBAR a3 80 -37 B!ds Received (R'm)
MEBPOSO 8/23/2022 JIBAR -28 10 -38 Bid to Cover
CLNB55 6/22/2030 JIBAR 440 632 -192 Clearing Yield (%)
NHMO19 5/25/2024 JIBAR 179 371 -192 - . - .
Inflation Linked Bond Auction Results (22 April 2022)
Bonds R2033
Yield Curve- Week on Week Coupon .
Amount issued (R'm)
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e oo AUCTION INVITATION FOR THE UPCOMING WEEK
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- TURNOVER STATISTICS

R'Bn
Standard Repo
21-Apr'21  21-Apr '22 Change 21-Apr'21  21-Apr'22 Change
Daily 29.88 bn 35.89 bn 6.01 bn 24.74 bn 34.45bn 9.71bn
Week to Date 112.93 bn 113.16 bn 0.24bn 164.72 bn 177.81bn 13.09 bn
Month to Date 528.90 bn 440.96 bn -87.94 bn 621.20 bn 708.38 bn 87.18 bn
Year to Date 3402.76bn  3099.29bn -303.46bn 3335.38bn 4 170.10bn 834.73 bn

Bond Rates

R 2 040

R 209
R 186

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



