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Capital Market Report 19 May 2023 BONDS and SWAPS - YIELD CURVE
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Foreigners Sold R18.3B for the week ended. They bought R2048s, R2044s and
R214s and sold R2035s, R2030s and R186s. FRC404s was the weakest Vieldourve |
performer this week, giving away 160bps over its benchmark the R186, whilst _ o

FRX31s and FRJ29Ss were the best performers, gaining 15bps and 16bps over _—

their respective benchmarks.
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Date Time
24-May-23 08:00:00 UK
10:00:00 SA

Country

Event Month  Previous
Inflation Rate YoY APR

Inflation Rate YoY APR

Consensus

Forecast

25153 137 085 43 471 610 701 -18 318 4732 616

25-May-23 11:30:00 SA
14:30:00 US
15:00:00 SA

PPI YoY APR Apr'23
Initial Jobless Claims MAY/20 May'23
Interest Rate Decision May'23

10.60%
242K
7.75%

CORPORATE SPREADS
BOND COMPANION ~ COMPANIONS

CURRENT PRIOR CHANGE

26-May-23 08:00:00 UK Retail Sales YoY APR Apr'23 -3.10%
FRC404 5/19/2026 R 136 960 800 160
FRC409 9/23/2025 R 186 520 385 135
FRC403 5/19/2026 JIBAR 990 860 130 PERFORMANCE
FRC408 9/23/2025 JIBAR 580 480 100 Performance Total Return
IBL266 2/15/2026 R 186 0 -52 52 YiD
TMN25 8/19/2025 R 186 135 115 20
FIFGO3 2/22/2025 JIBAR 192 180 12
IvVC210 1/28/2024 JIBAR 150 140 10 1 to 3 Years
ABFN35 2/7/2024 JIBAR 33 82.5 5.5 3 to 7 Years
BAW36 2/18/2024 JIBAR a8 a7 1 7 to 12 Years
LHCOD2 7/19/2027 JIBAR 142 144 -2 Over 12 Years
BAW38 7/12/2027 JIBAR 143 147 -4
FRB25 9/19/2024 JIBAR 198 207 -9
2/12/2026 JIBAR 120 130.25 -10.25 AUCTION RESULTS FOR THE WEEK
e 11/20/2026 JIBAR 133 144 -1 Government Bond Auction Results
ol o oma e o
FRX31 2/21/2031 R 213 -5 10 -15 :E::';E:;L:;?&?SSR m)
FRI29S 4,/20/2029 JIBAR 130 146 -16 =
Bid to Cover
Clearing Yield (%)
Yield Curve—- Week on Week Inflation Linked Bond Auction Results {19 May 2023)
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TURNOVER STATISTICS

Standard

Bond Rates

R 2 040 12.220 12.690

26.01 bn 52.05 bn 58.01 bn

R 209 11.825 12.245 11.8?5 172.230 Week to Date 85.77bn  258.52bn  172.74bn  200.49bn  287.34bn
Month to Date 494.97 bn 838.13 bn 343.17 bn 791.17 bn 924.69 bn
R 186 9.400 10.000 9.350 9.985 AL 3790.39bn_ 4863.58bn_1073.19bn__5232.44bn__5805.32bn

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



