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Capital Market Report 10 December 2021 BONDS and SWAPS - YIELD CURVE
Foreigners bought R3.09 B for the week ended. They bought R186s, R2035s ,
and sold R2037s, R2030s & R2048s. ASN037s and FRX23s were the weakest _
performers this week giving away 48bps and 15bps over their benchmarks, viedcurve
whilst BAYAT79s was the best performer, gaining 75bps over JIBAR. > T .
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SBS41 11/12/2022 R 2023 63 54 9
SBS50 1/31/2022 R 2023 -68 -77 Q9
SBS46 2/15/2023 R 2023 89.5 81 8.5 PERFORMANCE
sBs27 2/20/2024 R2023  168.5 163 5.5 FERTETES T"taL_:[";t“”‘
RDFB23 8/22/2022 JIBAR 140 135 5 ALBI
2/15/2023 JIBAR 95.5 90.5 5 GOVI
8/3/2023 JIBAR 223.331 225 3.3321 1 to 3 Years
5/25/2026 R 186 4.5 2 2.5 3 to 7 Years
DVF22B 8/29/2022 JIBAR 177 175 2 7 to 12 Years
THN23 11/6/2023 R 2023 161 162 -1 Over 12 Years
MTMN27 6/29/2028 JIBAR 215 219 -4
8/19/2025 R 186 78 82.5 -4.5
5/17/2025 JIBAR 214 220 -6 AUCTION RESULTS FOR THE WEEK
9/10/2023 JIBAR 199 205 -6 Government Bond Auction Results
INLVO1 8/12/2024 JIBAR 292 300 -8 Bonds R 2032 R 2 040
RD.F!EHE 11/27/2022 JIBAR 135 145 -10 Amount on Auction{R'm)
FRX31 2/21/2031 R 213 -76 -64 -12 - . '
i Bids Received (R'm)
FRX30 1/31/2030 R 2030 -74 -60 -14 Bid to Cover
RDFB14 3/12/2023 JIBAR 150 194 -44 cl . vield (%
BAYA79 3/31/2023 JIBAR 400 475 -75 LT d (),
Inflation Linked Bond Auction Results (10 Dec 2021)
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TURNOVER STATISTICS
Bond Rates =
Standard Repo
09-Dec'20  09-Dec'21 Change 09-Dec'20  09-Dec'21
R 2 04[] 1[]'81[] 1[]'815 1[]'59[] 1[]'?8[] Daily 41.33 bn 41.18 bn -0.15 bn 20.37 bn 35.05 bn
R 209 10.525 10.530 10.210 10.435 Week to Date 103.15bn| 158.61bn|  55.46bn| 134.88bn| 226.50 bn
Month to Date 247.83 bn 297.37 bn 49.54 bn 288.60 bn 348.65 bn
R 186 ?-94[] ?-95[] ?-84[] ?-BEU Year to Date 10 675.83 bn| 9586.67 bn| -1 089.17 bn| 10 597.83 bn| 11 954.23 bn
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