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Capital Market Report 01 March 2021 BONDS and SWAPS - YIELD CURVE

Foreigners sold R 13.6B for the week ended. They bought R2032s, R209s and

R2040s, and sold R186s, R2030s, R2035s & R2048s. FRX455s was the weakest

performer this week giving away 13pps over JIBAR, whilst NGT106s was the

best performer, gaining 90.5bps over its benchmark. vieldcurve "
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R 500 100 000 R 615 600 000 -R 115 500 000 01-Mar-21[14:00:00[SA Total New Vehicle Sales Feb'20 34.784K 36K
R 1373 050 113 R 1 279 057 090 R 93 993 023 15:00:00|Germany [Inflation Rate YoY Prel Feb'20 1.00% 1.20% 1.00%
R 1 088 041 540 R 3 665 69? 452 _R 2 5?? 655 912 02-Mar-21 | 01:30:00|Japan Ui | Rate Jan'20 2.90% 3.00% 3.00%
09:00:00 [Retail Sales Yoy Jan'20 1.50% -1.60%
R 36 147 542 594 |[R49 790 500 150 | -R 13 642 957 556 10:55:00|Germany [Unemployment Rate Feb'20 6.00% 6.00% 6.00%
12:00:00[EU Inflation Rate YoY Flash Feb20 0.90% 1.10% 1.00%

03-Mar-21 | 12:00:00|EU PPI YoY Jan'20 -1.10% -1.00%

CORPORATE SPREADS

04-Mar-21 | 12:00:00|EU Retail Sales YoY Jan'20 0.60% -2.00%

BOMND COMPANIOMN COMPANIONS CURRENT PRIOR CHANGE 15:30:00/US Initial Jobless Claims 27/FEB 730K 715K
FRX45 2045/04/14 R 2 044 1 -12 13 05-Mar-21 SA Foreign Exchange Reserves __|Feb'20 $54.80B $548
SBS68 2024/11/21 JIBAR 121 114 7 — jﬂ: B e e pan e e
SBS62 2024/01/31 JIBAR 111 105 6 15:30:00[US Nonfarm Payrolls Private Feb'20 6K 100K| 105K
LBK2G 2021/03/23 JIBAR 1000 993 2

IBL1D2 2022/05/24 JIBAR 96 as 1

SBS57Y 2024/06/12 JIBAR 112 112.5 -0.5 PERFORMANCE

ES23 2023/01/25 R 2023 100 101 -1 Performance Total Return

FRB25 2024/09/19 JIBAR 332.5 340 -7.5 YiD

GRT32 2024/04/18 JIBAR 212 220 -8 ALBI

NTC26 2023/12/07 JIBAR 170 180 -10 GOVI

SBS27 2024/02/20 R 2 023 63.5 75| -11.s 1to 3 Years
BID14 2022/10/28 JIBAR 140 153 -13 3 to 7 Years
SBS41 2022/11/12 R 2 023 1.5 18.5 -17 7 to 12 Years
SBS56 2022/06/12 R 2 023 -23 -5.5| -17.5
(leanli - 2025/05/22 JIBAR 406.5 425| -18.5
BIDOS 2022/06/30 JIBAR 135 155 -20
FRB28 2025/12/02 JIBAR 360 385 -25 AUCTION RESULTS FOR THE WEEK
SBS50 2022/01/31 R 2 023 -46 -16 -30 .
MEPD44 2021/09/27 JIBAR 60 105 _45 Government Bond Auction Results
(leanliy Al 2025/11/19 JIBAR 409.5 455| -4s5.5 Bonds R 2032
SBS4 2021/11/16 R 2 023 -72.5| -26.5 -46 Amount on Auction(R'm)

(WEIYSE:N 2023 /05/25 JIBAR 326 377 -51 Bids Received (R'm)

KAPD13 2022/05/24 JIBAR 238 320 -82
leanli-3 2025/08/05 JIBAR 404.5 495| -90.5
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Inflation Linked Bond Auction Results
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Bond Rates TURNOVER STATISTICS
Open High

R'Bn
Standard Repo
26-Feb'20  26-Feb'21 26-Feb '20  26-Feb '21 Change

R2023 5.000 5.470 4.980 5.210 paily 53.95 bn - - - 1932 bn
R 209 10.430 10.500 9.915 10.240 Week to Date 189.66 bn . . . 196.48 bn
Month to Date 944.29 bn . X 907.51 bn

R 186 7.180 7.450 6.900 7.320 A 1776.93 bn . . 1729.14 bn

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



