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Capital Market Report 12 July 2024

Foreigners Bought 8.4B for the week ended. They Bought R2030s, R2040s and
R2035s and Sold R186s, R2048s. IBL178s was the weakest performer this week,
giving away 10 bps over its benchmark, whilst CLN869s and FIFG0316s were
the best performers, gaining 35bps and 34bps over their respective benchmarks. e
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1,674,064,183 1,201,861,000 472,203,183 Time  Country Event Month  Previous  Consensus
3,195,375,000 4,122,525,000 -927,150,000 16-Jul-24  14:30:00 US Retail Sales YoY JUN 2.30%

34,298,642,660 |25,879,460,536 8,419,182,124 17-Jul24  08:00:00 UK Inflation Rate YoY JUN Jun'24 2.00%

13:00:00 SA Retail Sales YoY MAY May'24 0.60%

CORPORATE SPREADS
COMPANION COMPANIONS CURRENT PRIOR CHANGE

18-Jul-24  14:30:00 US

15:00:00 SA

Initial Jobless Claims JUL/13
Interest Rate Decision

Jul'24

19/07/2026 JIBAR 100 aD 10 19-Jul-24  08:00:00 UK Retail Sales YoY JUN Jun'24 1.30%
23/03/2030 JIBAR 140 134 6
05/06/2025 JIBAR 198 202 -4 PERFORMANCE
15/09/2033 R209 60 65 -3 Performance Total Return
31/05/2026 JIBAR 140 145 -5 YiD
25/04/2042 R214 65 72 -7
30/09/2028 JIBAR 165 190 -25
27/06/2025 JIBAR 68 95 -27 1 to 3 Years
21/08/2025 JIBAR 110 140 -30 2 to 7 Years
19/05/2030 JIBAR 170 200 -30 7 to 12 Years
22/02/2025 JIBAR 96 130 -34 B
15/07/2029 JIBAR 145 180 -35 ver ears
Yield Curve- Week on Week AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
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Inflation Linked Bond Auction Results (12 July 2024)
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AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
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For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za
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