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Capital Market Report 13 September 2024

Foreigners Sold 8.5B for the week ended. They Sold R186s, R2044s and R213s

and Bought R2035s, R2030s. CLN789s was the weakest performer this week, -
giving away 300 bps over its benchmark, whilst BDX40s and BDX35s were the - Yield Curve

best performers, gaining 1765bps and 788bps over their respective benchmarks. 0
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IMPORTANT ECONOMIC INDICATORS

Time _ Country
17-Sep-24 14:30:00 US

18-Sep-24 08:00:00 UK
10:00:00 SA
13:00:00 SA

Event
Retail Sales YoY AUG

Inflation Rate YoY AUG
Inflation Rate YoY AUG
Retail Sales YoY JUL

Previous

2.20%
4.60%
4.10%

Consensus

2,961,028,500 | 2,168,249,000 792,779,500 o 2 .
4,842,329,403 | 3,168,497,700| 1,673,831,703 | os

1,618,574,000 | 1,411,452,375 207,121,625 o
3,533,895,822 | 3,012,586,849 521,308,973

1,236,972,000 | 1,086,518,347 150,453,653

Forecast

CORPORATE SPREADS
COMPANION COMPANIONS CURRENT PRIOR CHANGE

19-Sep-24 13:00:00 UK
14:30:00 US
15:00:00 SA

BoE Interest Rate Decision
Initial Jobless Claims SEP/14
Interest Rate Decision

5.00%
230K
8.25%

Sept'24

31/01/2027 JIBAR 300 0 300 20-Sep-24 06:00:00 Japan  BoJ Interest Rate Decision
31/[]1[2030 JIBAR 200 [] 200 08:00:00 UK Retail Sales YoY AUG Aﬂ'ltl 1.40% 0.20%
31/01/2025 12025 199 4 195
21/12/2026 JIBAR 115 0 115 PERFORMANCE
3110?1202? JIBAR 100 1 Q9 Performance Total Return
10/07/2027 R186 275 190 85 YiD
22/04/2026 JIBAR 0 321 -321
20/06/2030 RO 0 375  -375 e e
01/02/2030 JIBAR 0 537.3 -537.3 3 to 7 Years
16/09/2033 JIBAR 0 708  -708 7 to 12 Years
16/06/2026 JIBAR 0 788  -788 Over 12 Years
16/09/2033 JIBAR 0 1765 -1765
Yield Curve— Week on Week AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
1200 Bonds R 2,033 R2,038
06092024 | 00 Amount on Auction(R'm)
' 2020 Bids Received (R'm)
10.00 0067 o025 Q22 0027 0029 0045 0046 0040 0033 . Bid to Cover
0024 Clearing Yield (%)
Inflation Linked Bond Auction Results (13 Sept 2024)
8.00 0700 Bonds 12033 12043
Coupon
[ 2 . . 2 s 1 n m  w Amount issued (R'm)

Bids received (R'm)
Bid to Cover
Clearing Yield (%)

Bond Rates

R 2,040
R 209

11.075
10.600
9.035

10.935
10.445
8.900

10.555
8.995

10.445
8.900

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction

R 2,030

Bonds R 2,032 R 2,037 R 2,044

Bond/Swap Differences

Bonds/Swaps Differance

Coupon(%)
Amount on Offer (R'm)

Inflation Linked 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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