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Capital Market Report 28 May 2021

Foreigners bought R 4.1B for the week ended. They bought R186s,

R2032s and R214s, and sold R2023s, R213s & R2048s.

ABK103s and BID14s were the weakest performers this week giving
away over 2pps over their benchmarks, whilst INVL06s were the best

performer, gaining 72bps over JIBAR.

WEEKLY NON RES STATS

usecr

of the

JSE

&2

BONDS and SWAPS - YIELD CURVE

15.00

Yield Curve

SwapCurve

PURCHASES SALES NETT o
R 71 400 000 R327 000 000 | -R 255 600 000

R 3287 216 657 | R1679 117 834 | R 1608 098 823 e s i oo g e

R4 519308492 | R4180819564 | R 338488928 e e em M

R 1087 064945 | R 1892053945 | -R 804 989 000 - AmB -

R 3 188 539 390
R 2931 613 360
R 1761039 000

R 1614 387 420

R 1846 645872
R 2 687 892 415
R 1 250 054 000D

R1514 4153888

R 1341 893 518
R 243 720 945
R 510 985 00D

R 99 971 532

Previous  Consensus

Forecast

31-May-21 M3 Money Supply YoY Apr'21 3.62%
08:00:00|SA Private Sector Credit YoY Apr'21 -1.52% -1.80%
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03-Jun-21 | 14:30:00 US Initial Jobless Claims 29/
R 22 957 747 364 |R 18 818 566 518 R 4 139 180 846 04-Jun-21 | 11:00:00/EU Retail Sales YoY Apr21 12.00% 21.00%
14:30:00|US Non Farm Payrolls May'21 266K 621K 610K
14:30:00/US u Rate May'21 6.10% 5.90% 6.00%
CORPORATE SPREADS
BOND  COMPANION COMPANIONS CURRENT PRIOR CHANGE PERFORMANCE
BID14 2022/10/28 JIBAR 128 120 8 Performance Total Return
:Ta (B 2021/10/13 R212 287 285 2 it
SBS41 2022/11/12 R 2023 47.5 48.5 -1
o R T T ..
j /1y/ - B - 3 to 7 Years
V045 2022/01/31 R 212 120 1245 -4 7 to 12 Years
NI 2022/04/26 JIBAR 186 195 -9 Over 12 Years
NGT107 2025/11/19 JIBAR 400 409.5 -9.5
NGLO4 2023/03/20 JIBAR 160 170 -10 AUCTION RESULTS FOR THE WEEK
SBS4 2021/11/16 R 2023 -31 -17 -14 = t Bond Auction R It
X 0y I 2024/11/28 JIBAR 350 370 -20 overnment Bond Auction Results
R 2026/01/22 JIBAR 413 485 -72 iinis HZUEE 2037
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Bond Rates TURNOVER STATISTICS
Open High U —
R2023 4.840 4.990 4.830 4.960 Standard Repo
27-May '21 Change 27-May '20 27-May '21 Change
R 209 10.295 10.310 10.009 10.195 54.81bn|  14.40 bn 28.48 bn 34.26 bn
Week to Date 181.68 bn 55.09 bn 132.30 bn 217.31 bn
R 186 7.305 7.380 7.230 7.355 Month to Date 813.87bn| -156.18bn| 697.12bn|  993.75 bn

-808.80 bn| 4905.53bn| 4 600.12 bn

5272.72 bn

Year to Date 4463.92 bn

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



