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Capital Market Report 21 April 2023 BONDS and SWAPS - YIELD CURVE
A vieldCurve 21
Foreigners Bought R492M for the week ended. They bought R2048s, R2040s —
and R186s and sold R2032s, R2035s and R2044s. FRC403s and FRC404s were e o
the weakest performers this week, giving away 100bps and 103bps over their — Swap Curve
respective benchmarks, whilst IBL124s was the best performer, gaining 40bps -
over it benchmark the JIBAR.
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1 645 110 000 672 065 000 973 045 000 26 Apr 23 LLI000 SR PRl YoV MAR
220 000 000 225 000 000 -5 000 000 27-Apr-23 14:30:00 US GDP Growth Rate QoQ Adv Q1 2.60%
16 028 778 298 15 536 773 724 4972 D04 674 14:30:00 US Initial Jobless Claims APR/22 245K
28-Apr-23  05:00:00 Japan Bo) Interest Rate Decision Apr23 -0.10%
08:00:00 SA M3 Money Supply YoY MAR Mar'23 10.81%
CORPORATE SPREADS 08:00:00 SA Private Sector Credit YoY MAR Mar'23 8.28% 7.50%
BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE 11:00:00 EU GDP Growth Rate YoY Flash @1~ Q1 L80%  1.30%  L00%
= 14:00:00 SA Balance of Trade MAR Mar'23 ZAR16.13B ZIAR -228
FRC404 5/19/2026 R 186 540 437 103
FRC403 5/19/2026 JIBAR 650 550 100
FRBIZS 1/31/2025 12025 75 32.5 42.5
FRC409 9/23/2025 R 186 295 256 39 PERFORMANCE
FRC405 1/19/2027 R 2 030 90 59 31 Performance Total Return
FRC401 1/19/2027 R 2 030 90 59.5 30.5 YiD
MMLO1 12/10/2026 JIBAR 146 148 -2
EPF024 3/14/2025 JIBAR 153 155.5 -2.5
ABFN61 2/24/2028 JIBAR 123 128 -5 1 to 3 Years
CBL31 11/21/2025 JIBAR 125 130 -5 3 to 7 Years
GRT54 2/9/2033 JIBAR 180 185 -5 7 to 12 Years
GRT20 12/10/2025 JIBAR 127 133 -6 Over 12 Years
MMIGO7 9/18/2024 JIBAR 120 126 -6
NEK47B 2/15/2028 JIBAR 136 142.75 -6.75
ABFN35 2/7/2024 JIBAR 82.5 90 -7.5 AUCTION RESULTS FOR THE WEEK
MBPO52 3/26/2024 JIBAR 87.5 97 -9.5 :
r26/ Government Bond Auction Results
MBFO70 5/28/2024 JIBAR 72 86 -14
COJGOo1 6/9/2024 R 186 251 279 -28 Bonds R 213
1IBL124 2/14/2024 JIBAR 90 130 -40 Amount on Auction{R'm)
Bids Received (R'm)
) Bid to Cover
Yield Curve- Week on Week Clearing Yield (%)
1.150 Inflation Linked Bond Auction Results (21 April 2023)
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AUCTION INVITATION FOR THE UPCOMING WEEK
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Bond Rates TURNOVER STATISTICS
Standard
R 2 []40 ll'gun 11'855 20 Apr '22 20 Apr '23 Change Change
R 209 1 1 290 1 1 425 1 1 Zgu 1 1 330 Dﬁily 39.03 bn 43.78 bn 4.75 bn 51.47 bn 25.64 bn
- - - - Week to Date 77.27 bn 152.01 bn 74.74 bn 143.36 bn 237.36 bn
R 186 8.275 8.830 8.575 8.790 Month to Date 405.07bn  566.70bn  161.63bn  673.93bn  775.23bn
Year to Date 3 063.40 bn 3812.54 bn 749.14bn  4135.65bn 4 604.70 bn
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