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Capital Market Report 10 February 2023

Foreigners Sold R13.8B for the week ended. They bought R2037s, R2044s and
R214s and sold R2030s, R186s and R2040s. FRS309s and FRBI28s were the
weakest performers this week, giving away 602bps and 1lbps over their
respective benchmarks, whilst FRC416s was the best performer, gaining 602bps
over the JIBAR.

WEEKLY NON RES STATS
PURCHASES SALES NETT
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CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE
FR53209 7/13/2027 RO 602 0
FRBIZE 3/31/2028 R 210 30 69
ABS7 9/11/2026 R 136 73 64
HWAY 34 7/31/2034 R 209 77.5 76.5
MTN1Z 6/4/2025 JIBAR 124 125
BID13 6/14/2024 JIBAR 100 102
NEKBG61 2/24/2027 JIBAR 136.25 140.9 -4.65
FRB28 12/2/2025 JIBAR 281 286 -5
HILB1S 11/9/2025 JIBAR 141 146 -5
MBP049 3/27/2024 JIBAR 22 o7 -5
MTN35 11/14/2027 JIBAR 155 160 -5
MTN26 6/29/2026 JIBAR 140 152 -12
2/20/2024 JIBAR 85 101 -16
2/21/2024 JIBAR 85 104 -19
11/15/2023 JIBAR 70 20 -20
3/31/2032 R 2032 -24 -1 -23
3 4/30/2024 JIBAR 110 160 -50
HILBOS 3/29/2023 JIBAR 85 142 -57
DSY05 8/21/2023 JIBAR 100 179 -79
FRC416 6/20/2027 JIBAR 0 602 -602

Yield Curve- Week on Week
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Bond Rates

R 2 D410 11.495 11.280 11.405
R 209 10.890 11.090 11.890 11.020
R 186 8.140 8.270 8.140 8.345

user of the JSE
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Event Month  Previous Consensus
14-Feb-23 12:00:00 EU GDP Growth Rate YoY 2nd Est Q4 Q4 2.30% 1.90% 1.90%
15:30:00 US Inflation Rate YoY JAN Jan'23

15-Feb-23 09:00:00 UK Inflation Rate YoY JAN Jan'23 10.50%
10:00:00 SA Inflation Rate YoY JAN Jan'23 7.20%
13:00:00 SA Retail Sales YoY DEC Dec'22 0.40% 1.30%
15:30:00 US Retail Sales YoY JAN Jan'23 6.00%

16-Feb-23 15:30:00 US

15:30:00 US

Initial Jobless Claims FEB/11
PPI YoY JAN

Feb'23
Jan'23

17-Feb-23 09:00:00 UK Retail Sales YoY JAN Jan'23
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 2 030
Amount on Auction{R'm)

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

Inflation Linked Bond Auction Results {10 February 20
Bonds R 2 029 R 2 038
Coupon 1.880 2.250 2.500
Amount issued (R'm) 185 500 515
Bids received (R'm) 2265 700 1495
Bid to Cover 12.243 1.400 2.903
Clearing Yield (%) 4.180 4.720 4.720

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds

Coupon
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds R 2 D29 R 2 038
Total Amount {R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
09 Feb '22 09 Feb '23 Change 09 Feb '22 09 Feb '23
Daily 31.88 bn 41.85 bn 9.96 bn 45.40 bn 42.77 bn X
Week to Date 93.94 bn 194.11 bn 100.17 bn 192.73 bn 284.83 bn 92.10 bn
Month to Date 298.28 bn 416.41 bn 118.12 bn 461.28 bn 445.18 bn -16.11 bn
Year to Date 954.03 bn 1 360.00 bn 405.97bn__ 1530.56 bn__ 1651.03 bn 120.48 bn

Change

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



