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Capital Market Report 26 March 2021 BONDS and SWAPS - YIELD CURVE
Foreigners bought R 31M for the week ended. They bought R213s, R2035s and
R2032s, and sold R186s, R2023s & R2030s. SBS31s was the weakest performer
this week giving away 12.5pps over its benchmark, whilst IVO50s was the best

performer, gaining 52bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES
RO

R 3238 610 770
R 4 298 125 000

R 769 244 386

R 960 1383 843
R1624 148 000
R 3 505 780 000

R 200 000 000

R 193 004 939
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RO

R 695 564 000
R 5 254 918 000
R 1344 866 351

R 502 400 000

R 471 200 000
R 2665 474 638

R 612 300 000

R 443 511 485

NETT
RO
-R 366 953 230
-R 956 793 000
-R 575 621 965
R 457 788 843
R 1152 948 000
R 840 305 362
-R 412 300 000

-R 245 506 546
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2026/05/15 R 186 -20 -32 12 02-Apr-21 SA Good Friday ]
2027/11/12 R 186 45.5| 3a.5 12 T — aral G205 G.10% 5:00%
2026/05/25 R 186 -10 -21 11
2023/02/24 JIBAR 100 92.5 7.5
2023/07/31 JIBAR 96 89 7 PERFORMANCE
2021/10/17 JIBAR| 157.185| 155.78 1.41
Performance Total Return
2024/09/19 R 186 -112 -112 1 YiD
2025/11/12 R 186 -56 -57 1 ST
S 2022/03/19 JIBAR| 110.79 110 0.79
FRI0Z2 2022/10/28 JIBAR 74 75 -1 Eoou
sBSs18 2021/06/23 JIBAR as 36.5 -1.5 1 to 3 Years
GG 2035/07/31 R 209 109 111 -2 3 to 7 Years
S ELESN 2025/01/15 JIBAR 360 365 -5 7 to 12 Years
NS el 2026/09/08 JIBAR 425 430 -5 Over 12 Years
FR 2022/12/08 JIBAR 162 169 -7
=Nk -M 2024/02/20 JIBAR 108 117 -9
FCISEGVE 2024/09/16 JIBAR 110 122 -12 AUCTION RESULTS FOR THE WEEK
BGTO1 2022/09/12 JIBAR 265 277 -12 .
FRB12 2021/06/02 JIBAR 150 164 14 Government Bond Auction Results
INTVEE 2023 /03/31 JIBAR 460 475 -15 Bonds R 2 D30
SNTO4 2022/06/27 JIBAR 145 167 -22 . .
AGTOZ 2024/11/28 JIBAR 370 402 -32 (OTTIECTE A“Ct'?"(n m)
CISCEN 2022/03/22 JIBAR 100 140 -40 Bids Received (R'm)
2024706711 JIBAR 155 202 -47 Bid to Cover
2024/06/26 JIBAR 350 402 -52 Clearing Yield (%)
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Inflation Linked Bond Auction Results
Bonds R 2033

Coupon

Amount issued (R'm)

Bids received (R'm)

Bid to Cover

Clearing Yield (%)
AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2 037 R 2 044 R 2 D48

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2033 R 2 038 R 2 046

TURNOVER STATISTICS

R'Bn
Standard
25-Mar '21
45.55 bn

Repo
25-Mar '21
39.58 bn

25-Mar '20
66.09 bn

25-Mar '20 Change

=T

R 209 10.855 11.080 10.735 10.970 NP P  151.15bn| 132.80bn 180.75 bn
ULTIGRGEETEN  1159.36 bn 798.72 bn| -260.64 bn 824.46 bn
R 186 7.350 7.605 7.320 7.480 ATl 3118.80 bn| 2 717.05bn| -400.85 bn| 3210.35bn| 2 553.60 bn

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



