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Capital Market Report 04 August 2023

Foreigners Sold R7.05B for the week ended. They bought R2048s, R2030s and
R2040s and sold R213s, R186s and R2032s. FRX30s was the weakest performer
this week, giving away 16bps over its benchmark the R2030, whilst FRX45s and
BID16s were the best performers, gaining 19bps and 20bps over their respective
benchmarks.

WEEKLY NON RES STATS

PURCHASES SALES NETT

3 062 640 169 4 708 659 015 -1 645018 846
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CORPORATE SPREADS

BOMD COMPANION COMPANIONS CURRENT PRIOR CHANGE

FRX30 1/31/2030 R 2030 1 -15

AGTD2 11/28/2024 JIBAR 225 219 6
GRT47 4/22/2024 JIBAR 110 108 2
MMIGD6E 10/19/2023 JIBAR 103 101 2
GRT23 10/16/2024 JIBAR 938 97 1
FR124 2/14/2024 JIBAR 52 53 -1
FRX28 7/26/2028 R 186 75 76 -1
KAPD24 4/12/2025 JIBAR 140 141 -1
MTN32 9/13/2027 JIBAR 140 142 -2
EQTDD4 4/16/2025 JIBAR 117 124 -7
FRB32 9/28/2027 JIBAR 170 177 -7
MTN2E 6/29/2024 JIBAR 21 o8 -7
ABFNG61 2/24/2028 JIBAR 120 128 -8
AB102 3/31/2024 JIBAR 121 130 -9
NBK43B 2/20/2024 JIBAR 70 79 -9
FRX32 3/31/2032 R2032 -18 -8 -10
ABFN29 8/29/2025 JIBAR 94.25 112 -18.75
FRX45 4/14/2045 R 2044 15 24 -19
BID16 6/24/2025 JIBAR 100 120 -20

Yield Curve- Week on Week
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Bond Rates

R 2 040 12.425
R 209 11.560 11.850 11.560 11.700
R 186 8.890 9.145 8.890 8.995
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Month  Previous Consensus Forecast
23 08:00:00 SA n Exchange Reserves JUL ~ Jul'23 $61.558

10-Aug-23 11:30:00 SA

Mining Production YoY JUN Jun'23
13:00:00 SA Manufacturing Production YoY JUN  Jun'23
14:30:00 US Inflation Rate YoY JUL Jul'23
14:30:00 US Initial Jobless Claims AUG/05

11-Aug-23 08:00:00 UK GDP Growth Rate YoY Prel Q2 Q2 0.20%
14:30:00 US PPI YoY JUL Jul23 0.10% -0.70%
PERFORMANCE

Performance

Total Return
YtD

1 to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2037 R 2 040
Amount on Auction(R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (04 Aug 2023)
Bonds R 2031 R 2033
Coupon 4.250 1.880 2.500
Amount issued (R'm) 405 355 240
Bids received (R'm) 1055 855 380
Bid to Cover 2.605 2.408 1.583
Clearing Yield (%) 4.550 4.720 4.910

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction
Bonds R 2 037 R 2 044 R 2 053

Coupon

Amount on Offer (R'm)
Inflation Linked Bond Auction

Bonds R 2 031 R 2 033
Total Amount (R'm)

TURNOVER STATISTICS

Standard
'22 03 Aug '23 Change
Daily 56.80 bn 88.62 bn 31.82bn

Week to Date 129.83 bn 238.23 bn 108.40 bn 215.55 bn 305.36 bn

Month to Date 129.83 bn 194.58 bn 64.75 bn 215.55 bn 236.60 bn
Year to Date 6059.28bn  7463.86bn 1404.58bn 8134.91bn 9393.78bn 1 258.87 bn

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



