FFO SECURITIES (PTY) LTD

Authorised
—

Capital Market Report 01 July 2022

Foreigners Sold R9.3B for the week ended. They bought R186s and R209s and
sold R214s, R2030s and R2040s. IBL160s and NBK16As were the weakest
performers this week giving away 30bps and 22bps over their benchmarks,

usecr

whilst CLN627s was the best performer, gaining 156bps over JIBAR.

WEEKLY NON RES STATS
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717 847 475 2721 383 272 -2 003 535 797
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21 222 326 240

30 567 865 264

-9 345 539 024

CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE
IBL160 2/12/2026 JIBAR 160 130 30
NBK 164 2/12/2025 R 136 -30 -52 22
MBFOD65 9/30/2022 JIBAR 60 45 15
ASN507 9/28/2025 JIBAR 1380 170 10
ES42 4/25/2042 R 214 115 107 8
ABFN49 3/30/2024 JIBAR 105 99 6
COJ05 6/5/2023 R 2023 267 264 3
NEK43B 2/20/2024 JIBAR 104 101 3
FRX32 3/31/2032 R 2032 -12 -14 2
MBFO72 5/31/2025 JIBAR 110 108 2
NGT104 1/15/2025 JIBAR 242 251 -9
AGLOZ 5/17/2025 JIBAR 94 104 -10
FRBISO 12/31/2050 12050 20 100 -10
MBPO50 8/23/2022 JIBAR 45 58 -13
DVFB30 8/21/2023 JIBAR 190 204 -14
GRT24G 3/9/2023 JIBAR 100 115 -15
12/20/2024 JIBAR 167 184 -17
3/15/2025 JIBAR 131 150 -19

7/21/2027 R 136 69 91 -22

ABFN39 9/16/2022 JIBAR 55 95 -40
FRBIZZ 12/7/2023 R 197 81 130.75 -49.75
CLNG6S81 8/19/2025 JIBAR 300 378 -78
GRT40 11/20/2022 JIBAR 110 202 -92
CLNG27 7/31/2034 JIBAR 279 435 -156

Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Month
11:00:00 EU PPI YoY MAY May'22

Previous  Consensus
37.20% 37.10%
06-Jul-22 11:00:00 EU Retail Sales YoY MAY May'22 3.90%
07-Jul-22 08:00:00 SA
14:30:00 US

14:30:00 US

Foreign Exchange Reserves JUN ~ Jun'22  $59.258B
Balance of Trade MAY May'22 $-87.18
Initial Jobless Claims 02/JUL Jul'22 231K

08-Jul-22 14:30:00 US Unemployment Rate JUN Jun'22 3.60%  3.60% 3.60%
14:30:00 US Non Farm Payrolls JUN Jun'22 390K 295K 300K
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds
Amount on Auction{R'm)

R 2032

Bids Received (R'm)
Bid to Cover
Clearing Yield {2%)
Inflation Linked Bond Auction Results (01 July 2022)
Bonds R 2033 R 2 D46

Coupon 2.500 2.500
Amount issued (R'm) 270 270
Bids received (R'm) 330 300
Bid to Cover 1.222 1.111
Clearing Yield (%) 4.080 4.100

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2 040

Coupon
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds
Total Amount {R'm)

R 2033 R 2 046

TURNOVER STATISTICS

R'Bn
Standard Repo
30-June'21 30-June'22  Change  30-June'2l 30-June'22

Change

Daily 19.70bn 65.70bn  46.00bn 23.97bn 47.26bn 23.29bn
Weel to Date 108.92bn  217.31bn  108.39bn  156.17bn  228.08bn 71.92bn
LONGRGIEEY  862.98bn 821.07bn -41.91bn  1057.69bn  1129.58bn 71.89bn

MO 5389.92bn 4991.63bn -398.20bn 5716.28bn  6845.84bn 1129.55bn

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



