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Capital Market Report 03 February 2023 
 

Foreigners Sold R2.6B for the week ended. They bought R186s, R2035s and 

R214s and sold R2032s, R209s and R2040s. CLN662s and DVF24s were the 

weakest performers this week, giving away 384.5bps and 23bps over their 

respective benchmarks, whilst GRT07s was the best performer, gaining 15bps 

over the JIBAR. 

 

WEEKLY NON RES STATS 

 
 

CORPORATE SPREADS 

 
 

Yield Curve– Week on Week   

 
 

 

 

 

 

 

 

BONDS and SWAPS - YIELD CURVE 

 
 

IMPORTANT ECONOMIC INDICATORS 
Date Time Country Event Month Previous Consensus Forecast

06-Feb-23 12:00:00 EU Retail Sales YoY DEC Dec'22 -2.80% -2.80% -1.80%

07-Feb-23 08:00:00 SA Foreign Exchange Reserves JAN Jan'23 $60.57B $61.0B

09-Feb-23 11:30:00 SA Mining Production YoY DEC Dec'22 -9.00% -0.20%

13:00:00 SA Manufacturing Production YoY DEC Dec'22 -1.10% -0.80%

15:30:00 US Initial Jobless Claims FEB/04 Feb'23 183K 189.0K

SA State of the Nation Address Feb'23

10-Feb-23 09:00:00 UK GDP YoY DEC Dec'22 0.20% 0.10%

09:00:00 UK GDP Growth Rate QoQ Prel Q4 Q4 -0.30% 0.10%

09:00:00 UK GDP Growth Rate YoY Prel Q4 Q4 1.90% -0.20%  
 

PERFORMANCE 

 
 

AUCTION RESULTS FOR THE WEEK  

 

 
AUCTION INVITATION FOR THE UPCOMING WEEK 

 

 
 

TURNOVER STATISTICS 

 


