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Capital Market Report 16 September 2022

Foreigners Bought R1.1B for the week ended. They bought R2037s, R186s and
R2044s and sold R2032s, R2040s and R214s. AGL03s and ABFN29s were the
weakest performers this week giving away 96bps and 41.2bps over their
benchmarks, whilst CLN516s was the best performer, gaining 91bps over
JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT

93 950 000 20 000 000 73 950 000
5543 416 124 5142 180 000 406 236 124

1784 021 000 1773 345 000 10 676 000
700 870 000 486 100 000 214 770 000
1444 951 222 2246 292 222 -801 341 000
1922120 000 1 605 627 000 316 493 000
376 610 000 198 120 000 178 490 000
1868933603 972829 611 896 1032 992
607 845 219 1 009 508 000 -401 662 7381
351 970 000 460 000 000 -108 0320 000
1034 3830 000 717 500 000 317 330 000

783 950 000 779 350 000 9 600 000D
16 523 467 163 15410 851 833 1112 615 335

CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
AGLO3 5/17/2025 JIBAR 190 94 926
ABFN29 8/29/2025 JIBAR 166.2 125 41.2
FRB29 4/19/2026 JIBAR 190 160 30
CLNG22 10/28/2022 JIBAR 137.3 120 17.3
BPPF21 2/26/2023 JIBAR 80.5 74 6.5
DSYD2 11/21/2024 JIBAR 136.5 130 6.5
DVFB25 5/31/2024 JIBAR 222.3 219 3.3

FRI27S 4/20/2024 JIBAR 108 105 3

FRJ295 4/20/2024 JIBAR 148 145 3
ABS7 9/11/2026 R 186 43 41 2
NIZ29 3/31/2029 12029 89 87 2
NHMO16 5/11/2025 JIBAR 265 271.1 -6.096
FRI24 2/14/2024 JIBAR 105 115 -10
MBFO71 9/17/2024 JIBAR 86.4 97 -10.6
ABFN25 10/17/2024 JIBAR 108 120.5 -12.5
CLN516 3/15/2025 JIBAR 225 316 -91

Yield Curve- Week on Week
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Bond Rates

R 2 040 11.380 11.125 11.275
R 209 11.075 11.155 10.865 11.030
R 136 8.795 9.035 8.635 8.970
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IMPORTANT ECONOMIC INDICATORS
Date Time  Country Event Month  Previous Consensus
21-Sep-22 10:00:00 SA

Inflation Rate YoY AUG 7.80%
20:00:00 US Fed Interest Rate Decision 2.50%

22-Sep-22 13:00:00 UK Bo Interest Rate Decision Sept'22 1.75%
14:30:00 US Initial Jobless Claims 17/SEP Sept'22 213K 215K
15:00:00 SA Interest Rate Decision Sept'22 5.50% 6.25%
PERFORMANCE
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 2032 R 2 035
Amount on Auction{R'm)

Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (16 September 2022)
Bonds R 2 033 R 2 038 R 2 050
Coupon 1.880 2.250 2.500
Amount issued (R'm) 800 0 400
Bids received (R'm) 2000 970 725
Bid to Cover 2.500 0.000 1.813
Clearing Yield (%) 4.270 0.000 4.335

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction
Bonds R 2032 R 2 037 R 2 040

Coupon

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

Bonds R 2033 R 2 038 R 2 050
Total Amount {R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
15-Sept '21  15-Sept '22 Change 15-Sept'21  15-Sept '22 Change
Daily 31.59 bn 35.86 bn 4.27 bn 36.98 bn 26.08 bn -10.90 bn
Week to Date 117.27 bn 138.27 bn 21.00 bn 190.52 bn 163.22 bn -27.30 bn
Month to Date 305.98 bn 352.75 bn 46.78 bn 566.09 bn 435.92bn  -130.17 bn
Year to Date 7133.02bn 7 243.82 bn 110.80 bn  8474.95bn 9483.93bn 1 008.99 bn

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



