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Capital Market Report 19 August 2022

Foreigners Sold R3.1B for the week ended. They bought R214s, R2040s and
R213s and sold R2030s, R186s and R2044s. FRC404s and CLN517s were the
weakest performers this week giving away 437bps and 321bps over their
benchmarks, whilst 1VC215s was the best performer, gaining 189bps over the
R186.

WEEKLY NON RES STATS
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CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE
FRC404 5/19/2026 R 186 437 i) 437
CLN517 10/30/2022 R 2023 321 0 321
FRC282 2/27/2023 R 197 275 0 275
1/31/2023 R 2023 259.5 0 259.5
2/27/2023 R 197 258 (1] 258

9/23/2025 R 186 256 (1] 256

1/31/2023 R 2023 242 (1] 242

CLNG24 9/9/2022 R 2023 242 0 242
CLN279 3/20/2024 R 186 239 0 239
MBPD49 3/27/2024 JIBAR 91 93.481 -2.481
ES26 4/2/2026 R 186 84 90 -6
BPPF20 11/19/2024 JIBAR 140 150 -10
IVC216 4/22/2025 R 186 -14 0 -14
ABS7 9/11/2026 R 186 41 58 -17
IBL224 5/17/2025 R 186 -19 0 -19
FRX31 2/21/2031 R 213 -62 -30.5 -31.5
1BL222 5/13/2025 R 186 -54 0 -54
IVC206 11/29/2022 R 2023 -70 0 -70
CLN754 7/31/2023 R 186 -119 0 -119
CLN766 7/31/2023 R 186 -119 0 -119
MTNZ4 1/29/2026 JIBAR 160 205 -135
IVC194 7/31/2023 R 186 -136 (1] -136
5/2/2023 R 186 -139 (1] -139

4/4/2023 R 186 -189 0 -189

Yield Curve- Week on Week
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Bond Rates

R 2 D40 11.325 10.970 11.325
R 209 10.675 11.055 10.675 11.055
R 186 8.620 8.860 8.605 8.860
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Date Time  Country Month Previous Consensus Forecast
-22 11:30:00 SA

24-Aug-22 10:00:00 SA Inflation Rate YoY JUL Jul'22 1.40%
25-Aug-22 11:30:00 SA PPI YoY JUL 22 16.20% 17.65%
14:30:00 US GDP Growth Rate QoQ 2nd Est Q2 Q2 -1.60%  -0.90% -0.90%
14:30:00 US Initial Jobless Claims 20/AUG Aug'2? 250K 267K
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2030 R 2037

Amount on Auction(R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results (19 August 2022)
Bonds R 2 029

Coupon

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

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds
Coupon

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

Bonds R 2 029 R 2 046
Total Amount (R'm)

TURNOVER STATISTICS

Standard
'21  18-Aug Change
Daily 27.62bn 34.99 bn 7.37bn 18.11bn 36.59 bn 18.48 bn
Week to Date 93.25bn 139.23 bn 45.98 bn 177.90 bn 210.65 bn 32.76 bn
Month to Date 372.62 bn 640.31bn  267.69 bn 709.80 bn 719.28 bn 9.47 bn
Year to Date 6552.88bn 6 569.77 bn 16.88bn 7463.46bn 8638.64bn 1175.18 bn

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



