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Capital Market Report 17 June 2022
Foreigners Sold R5.8B for the week ended. They bought R2035s, R213s and e Vield Curve
R209s and sold R186s, R2030s and R2048s. DVF22Bs and MTN26s were the —
weakest performers this week giving away 106bps and 26bps over their — swapCurve
benchmarks, whilst EPF019s was the best performer, gaining 60bps over JIBAR. g o
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74 910 000 1239739930 -1 164 829 930 Date Time  Country Month  Previous  Consensus
14 332 581 800 20 206 040 350 -5 873 458 550 22-Jun-22 08:00:00 UK Inflation Rate YoY MAY May'22  9.00%  9.10%
10:00:00 SA Inflation Rate YoY MAY May'22 5.90%
RPORATE SPREADS 2Ju-2) 14:30:00 US  Dnitial Jobless Claims 18/JUN  Jun'22 209K
\ COMPANION COMPANIONS CURRENT PRIOR  CHANGE
8/29/2022 JIBAR 146 40 106 24-Jun-22 08:00:00 UK Retail Sales YoY MAY May'22  -490% -4.80%
6/29/2026 JIBAR 161 135 26
11/6/2023 R 2023 187 162 25
ABFN39 9/16/2022 JIBAR 95 70 25 PERFORMANCE
BDX36 2/1/2030 JIBAR 788.7 788.67 0.0332 Performance Total Return
FRI27 1/25/2027 JIBAR 139 138.99 0.01 YiD
BDX40 9/16/2033 JIBAR 873.3 873.29 0.0094 ALBI
BDX37 9/16/2033 JIBAR 1247.4 1247.4 0.0048 GOVI
BDX39 2/1/2030 JIBAR 708.6 708.62 -0.015 1 to 3 Years
INLVO6 1/22/2026 JIBAR 374 375 -1 3 to 7 Years
IVO50 6/26/2024 JIBAR 267 268 -1 7 to 12 Years
NB27 6/20/2026 JIBAR 205 207 -2 Over 12 Years
3/9/2025 JIBAR 118 120 -2
IDCG13 4/26/2023 JIBAR 222.5 225 -2.5
BID13 6/14/2024 JIBAR 136 139.5 -3.5 AUCTION RESULTS FOR THE WEEK
HILBOE 3/20/2023 JIBAR 180 190 -10 Government Bond Auction Results
NTC23 2/15/2023 JIBAR 110 146 -36 Bonds R2 035
BNPP19 7/5/2022 JIBAR 42 100 -58 ‘;:2::22::;‘:3?&“:5“ m)
EPFO15 6/4/2023 JIBAR 140 199 -59 Ry S —
EPFO19 9/12/2022 JIBAR 105 165 -60 Clearing Yield (%)
Inflation Linked Bond Auction Results {17 June 2022)
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s r o om0 TURNOVER STATISTICS
R'Bn
Bond Rates Standard Repo
15-June'21 15-June'2?  Change  15-June'2l 15-June'22  Change
R 2 D40 11.560 11.620 11.230 11.320 Daily 3541bn  43.16bn 7.75bn  52.86bn  42.91bn  -9.95bn
R 209 11.200 11.3240 10.960 11.0320 Week to Date 64.51 bn 140.85 bn 76.33 bn 148.95 bn 198.08 bn 49.12 bn
Month to Date 414.77bn  384.85bn  -29.93bn  577.30bn  586.20bn 8.90 bn
SRS 8.920 8.975 8.640 8.685 ARG 4941.71bn 4555.52bn  -386.19bn  5235.88bn  6302.45bn 1066.56 bn
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