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Capital Market Report 15 September 2023

Foreigners Sold R4.03B for the week ended. They bought R2040s, R2030s and
R2032s and sold R2023s, R213s and R214s. EMMO04s was the weakest
performer this week, giving away 50bps over its benchmark the R213, whilst
KAPO015s and AFBN30s were the best performers, gaining 27bps and 32.25bps
over their respective benchmarks.
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Date

Month

Forecast

Consensus

Time  Country Previous

11:00:00 EU

Inflation Rate YoY Final AUG

PURCHASES SALES NETT
4,201,071,272| 6,466,871,272 | -2,265,800,000
2,290,800,000 | 3,367,750,000| -1,076,950,000
3,778,001,993 | 2,725,603,261 | 1,052,398,732
4,024,471,982 | 5,895,243,184 | -1,870,771,202
3,342,240,000 | 2,834,000,000 508,240,000
1,061,969,927 1,265,077,000 | -204,007,072

368,489,440 223,389,440 145,100,000
3,055,381,582 | 3,166,598,384| -111,216,802
1,233,200,000 90,500,000 | 1,142,700,000
1,066,715,348 | 2,629,635,348 | -1,562,920,000
2,718,335,000 | 2,310,015,000 408,320,000

75,000,000 278,260,000 | -203,260,000
27,215,676,544 | 31,253,842,889 -4,038,166,345

CORPORATE SPREADS

BOMND COMPAMNIOMN COMPANTIONS CURRENT PRIOR CHAMNGE
EMMO4 16/05/2028 R213 345 295 50
EMMOS 17/04/2029 R213 350 300 50
MBFO71 1770972024 JIBAR a7 73 14
DTFOO2 28/06,/2025 JIBAR o5 20 5
MBFO70D 23/05/2024 JIBAR a3 a0 3
IBL232 24/06/2025 R186 26 34 2
MTMN13 04/06/2025 JIBAR 115 113 2
MTMNZ25 29/06/2024 JIBAR o2 20 2
ABFMN23 25/05/2027 JIBAR 111 110 1
DVF26 02/04/2026 JIBAR 164 165 -1
HWAY35 21/07/2035 R209 71 72 -1
FRX24 10/12/2024 R186 19 30 -11
ABGMNODZ 270672029 JIBAR 124 136 -12
AGLGD2 26/08/2028 JIBAR 160 172 -12
FRX26 01/10/2026 R136 14 27 -13
ABST 11/09/2026 R186 25 38 -13
GRT25G 09/02/2025 JIBAR 115 130 -15
AGTODZ2 28/11/2024 JIBAR 198 220 -22
ABGMNOZ 2770672027 JIBAR 105 130 -25
KAPO1S 01/11/2024 JIBAR 121 148 -27
ABFMNZO0 2970872028 JIBAR 118 150.25 -32.25
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Fed Interest Rate Decision

BoE Interest Rate Decision
Initial Jobless Claims SEP/16

Aug'23
Aug'23 4.70% 4.90%
Jul'23 -0.90% -0.70%
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Sept'23
Sept'23 22
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Government Bond Auction Results
Bonds

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

R 213

AUCTION RESULTS FOR THE WEEK

Bonds
Coupon
Amount issued {(R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

Inflation Linked Bond Auction Results (15 Sept 2023)

Government Bond Auction
Bonds

Coupon

Amount on Offer (R'm)

AUCTION INVITATION FOR THE UPCOMING WEEK

R 2,037

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

R 2,029

R 2,043

TURNOVER STATISTICS

Standard
14 Sept '23
52.70 bn
159.49 bn
447.30 bn
8,758.01 bn

14 Sept '22
29.12 bn
102.41 bn
316.90 bn
7,207.96 bn

Daily

Week to Date
Month to Date
Year to Date

Change
23.59 bn
57.08 bn

130.40 bn

1,550.05 bn

R'Bn

Repo

14 Sept '22 14 Sept '23

14.14 bn
137.24 bn
409.94 bn

9,457.95bn 11,

42.12bn
281.07 bn
667.18 bn
277.79 bn

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



