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Capital Market Report 15 October 2021

Foreigners sold R 7.9 B for the week ended. They bought R2030s & R209s, and
sold R2032s, R186s, R2035s & R213s. RW28s and ABS7s were the weakest
performers this week giving away 14 and 13bps over their benchmarks, whilst
FRJ22s was the best performer, gaining 1bps over JIBAR.

WEEKLY NON RES STATS
PURCHASES SALES NETT

R 247 900 000 R 2 600 000 R 245 300 000
R 5 887 400 000 R 8 205 800 000 | -R 2 318 400 000
R4 093 212 792 R 3 484 887 466 R 608 325 326
R 1222 540 000 R 2255988140 | -R1033 448 140

R 493 191 334 R 3 558 800 000 | -R 3 065 603 166
R 1049 870 000 R2828975000 | -R1779105 000

R 803 590 000 R 513 000 000 R 290 590 000

R 592 357 293 R 611 686 700 -R 19 329 407
R 459 225 000 R 677 163 200 -R 217 938 200
R 53 084 000 R 400 000 R 52 684 000

R 316 518 719 R 764 523 000 -R 448 004 281
R 1 689 438 719 R 1982 997 553 -R 293 558 834
R 16 908 328 357 |R 24 8863821059 | -R7 978 492 702

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE
12/10/2028 R 213 219 205 b

BO

9/11/2026 R 186 52 39 13
6/22/2026 R 186 251 238 13
1271072024 R 186 -100 -113 ) e

IS 72027 R 186 -1 -14 13

2/12/2025 R 186 -832.6 -96.6 13

6/1/2026 R 186 —-29 —32 13

5/10/2026 R 186 73.5 e0D.5 iz
FS/31/2026 R 186 -7.5 -20.5 iz
9142025 R 186 45.5 32.5 ) e
5/25/2026 R 186 -4.5 -17.5 13
11/12/2025 R 186 -34 —47 iz

11 /1272027 R 186 45 32 iz

11 /1472027 R 186 192 180 12
8/12/2022 R 2023 20.9 78.9 12

8/2/2023 R 2023 65 53 12
11/20/2028 R 186 220.5 208.5 1z
2192022 R 2023 96 84 12

o/14/2022 R 2023 118.5 106.5 12
22020249 R 2023 140 128 12

1/31 /2022 R 212 119.5 108.5 11

10/1/2026 R 186 e —10 (=2
4/20/2028 R 210 279.5 274 5.5
21172022 JIBAR 135 120 5
5/29/2024 R 2023 280 276 4
4/20/20232 R 20232 238 235.5 2.5

MBPO3S8 1122022 JIBAR 78 76 2
FRB2S /192024 JIBAR 315 314.5 0.5
NBEK45B 21572023 JIBAR o= o2.5 0.5
ABFMN16 11/11/2022 JIBAR 85 a6 -1
FR3I22 B 7/2022 JIBAR 55 56 -1
SBS50 1/31 /2022 R 2023 -100.5 -99.5 -1

Yield Curve- Week on Week
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Bond Rates

R 2 040 10.945 10.965 10.785
R 209 10.590 10.630 10.430 10.460
R 186 7.925 7.990 7.785 7.850
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IMPORTANT ECONOMIC INDICATORS

Time Country Event Month Previous Consensus Forecast
20-Oct-21 08:00:00 UK Inflation Rate YoY SEP Sept'21 3.20% 3.20%

08:00:00 UK Retail Price Index YoY SEP Sept'21 4.80% 4.90%
10:00:00 SA Inflation Rate YoY SEP Sept'21 4.90% 5.00% 5.10%
11:00:00 EU Inflation Rate YoY Final SEP Sept'21 3.40%

21-Oct-21 14:30:00 US Initial Jobless Claims 16/0CT  Oct'21

22-Oct-21 08:00:00 UK Retail Sales YoY SEP Sept'21

PERFORMANCE
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2030 R 2 040
Amount on Auction{R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)

Inflation Linked Bond Auction Results (15 Oct 2021)
Bonds R 2 025 R 2 033
Coupon 2.000 1.880 2.50
Amount issued (R'm) 10 250 940
Bids received (R'm) 60 250 995
Bid to Cover 6.000 1.000 1.059
Clearing Yield (%) 2.350 3.980 4.240

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction
Bonds R 2032 R 2035 R 2048

Coupon

Amount on Offer (R"'m)
Inflation Linked Bond Auction

Bonds R 2 025 R 2033 R 2 046
Total Amount (R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
14-0ct'20  14-0ct'21 14-0ct'20 14-0ct'21
Daily 32.82bn 37.81bn 32.73 bn 38.36 bn
Week to Date 84.24 bn 166.05 bn 81.81bn| 159.31bn| 260.91bn
UGNGRGDECY  328.44bn|  405.30 bn 76.86bn| 399.69bn|  597.59 bn
ACGWROLEICIM 9 002.56 bn| 7911.00bn| -1091.56 bn| 8991.14bn| 9659.44 bn

Change

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



