FFO SECURITIES (PTY) LTD

Authorised of the JSE
——

&2

BONDS and SWAPS - YIELD CURVE

Foreigners sold 984M for the week ended. They bought R209s, R2040s and 10 o
R2044s and sold R186s, R2048s and R2030s. IVC251s was the weakest
performer this week, giving away 140bps over its benchmark the JIBAR, whilst e oo
EL037s and ES42s were the best performers, gaining 10bps and 10bps over their
respective benchmarks. " s
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Yield Curve

WEEKLY NON-RES STATS

Swap Curve
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CORPORATE SPREADS
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PRIOR CHANGE

19/10/2024 JIBAR 140 o 140 07-Feb-24 08:00:00 ZA Foreign Exchange Reserves AN~ Jan'24  $62.518B
02/04/2026 R186 75 60 15 15:30:00 US Balance of Trade DEC Dec'23  §-63.28
19/09/2024 JIBAR 136 137 -1
14/08/2024 JIBAR 159 162 -3 08-Feb-24 03:30:00 CN  Inflation Rate YoY JAN Jan2d 030%
28/09/2027 JIBAR 162 165 -3 13:00:00 A Manufacturing Production MoM DEC Dec'23  0.80%
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B R AUCTION RESULTS FOR THE WEEK
700 oo T 0033 0050 0036 003 0047 00  -0.049 o170 Government Bond Auction Results
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Amount on Auction(R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results (19 December 2
Bonds 12031 12046

Bond Rates

12.120 12.120 12.120

R 2,040

R 209 11.505 11.565 11.485 11.560 Coupon 4.250 2.500 2.500

R 186 3.620 8.720 3.600 8.700 Amount issued (R'm) 0 465 535
Bids received (R'm) (1] 565 590
Bid to Cover 0.000 1.215 1.102
Clearing Yield {%6) 0.000 5.000 5.000

TURNOVER STATISTICS

Ken AUCTION INVITATION FOR THE UPCOMING WEEK

Inflation Linked Bond Auction Results (02 February 2024)
Bonds 12033 12043

Standard
190ct'23
64.18 bn

Repo
190ct'23
40.89 bn

190ct 22
19.57bn

190ct 2
38.54bn

Change
2.35bn

Change
34.61bn

Coupon
Amount issued (R'm)

Bids received (R'm)

86.26bn  181.14bn  94.89bn  169.66bn  258.35bn  88.69bn Bid to Cover
Clearing Yield (%)
48642bn  61155bn  125.13bn  643.59bn  865.85bn  222.26bn T T e e —r—
8,140.53bn 9,878.51bn 1,737.99 bn 10,637.63bn 12,832.23bn 2,194.60 bn Bonds

Total Amount {(R'm)
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