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Capital Market Report 22 September 2023

Foreigners Sold R6.7B for the week ended. They bought R2037s, R186s and
R214s and sold R2032s, R209s and R213s. AH2A31s was the weakest
performer this week, giving away 22.5bps over its benchmark the R186, whilst
MBFO071s and HILB18s were the best performers, gaining 22bps and 25bps over
their respective benchmarks.
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WEEKLY NON RES STATS

PURCHASES SALES NETT
5,520,530,949 8,317,125,528 -2,796,594,579
3,796,189,370 3,082,782,000 713,407,370
234,743,000 1,176,692,600 -941,949,600
2,197,102,087 3,710,113,141 -1,513,011,054
2,775,498,122 2,755,206,621 20,291,501
941,181,405 1,445,312,056 -504,130,651
1,386,233,318 3,071,443,356 | -2,585,210,038
1,921,406,080 1,180,078,562 741,327,518
084,401,169 619,203,908 365,197,261
1,727,485,930 1,196,621,498 530,864,432
2,093,144,377 2,720,300,000 -627,155,623
- 176,595,622 -176,595,622
23,577,915,807 30,351,474,892 -6,773,559,085
CORPORATE SPREADS
BOND COMPANION COMPAMNIONS CURRENT PRIOR CHANGE
18/07/2026 R186 50 27.5 22.5
09/06/2024 R186 263 254 9
13/09/2027 JIBAR 147 140 7
DVFB26 21/05/2026 JIBAR 160 154 6
BAW37 12/07/2025 JIBAR 139 141.5 -2.5
DVE25 02/04/2024 JIBAR 117 120 -3
MBFO76 10/08/2024 JIBAR 67 70 -3
ABFMNZ23 25/05/2027 JIBAR 106 111 -5
15/09/2028 JIBAR 170 178.5 -8.5
15/06/2026 JIBAR o4 103 -9
29/06/2028 JIBAR 167 176 -9
31/01/2037 12038 80 90 -10
19/07/2027 JIBAR 132 142 -10
21/11/2025 JIBAR 102.75 115 -12.25
15/09/2026 JIBAR 145 158 -13
04/02/2027 JIBAR 147 163 -16
12/04/2025 JIBAR 124 140 -16
12/04/2027 JIBAR 148 164 -16
IBGOD2 07/02/2027 JIBAR 1320 148 -18
MBFO70 28/05/2024 JIBAR 62 83 -21
MBFO71 17/09/2024 JIBAR 65 87 -22
HILB18 05/04/2028 JIBAR 139 164 -25
Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Month Previous Consensus Forecast
28-Sep-23 11:30:00 SA PPI YoY AUG Aug'23 2.70% 3.00%
14:30:00 US GDP Growth Rate QoQ Final Q2 Q2 200%  2.20% 2.10%

14:30:00 US Initial Jobless Claims SEP/23 Sept'23 201K

29-Sep-23 08:00:00 SA M3 Money Supply YoY AUG Aug'23 9.30%

08:00:00 SA Private Sector Credit YoY AUG Aug'23 5.87%

08:00:00 UK GDP Growth Rate YoY Final Q2 Q2 0.20% 0.40%

11:00:00 EV Inflation Rate YoY Flash SEP Sept'23 520%  4.60% 5.50%

14:00:00 SA Balance of Trade AUG Aug'23 7AR15.96B
PERFORMANCE
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
R 2,032

Bonds
Amount on Auction{R"'m)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (22 Sept 2023)
Bonds R 210 R 202

R 2,037

Coupon 2.600 3.450 2.500
Amount issued (R'm) 25 100 800
Bids received (R'm) 25 100 875
Bid to Cover 1.000 1.000 1.094
Clearing Yield (%) 4.270 4_870 5_100

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction
Bonds

Coupon
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds
Total Amount (R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
21 Sept '23 Change 21 Sept '22 21 Sept '23

21 Sept '22

Daily 27.51bn 54.85 bn 27.34bn 27.86 bn 61.75bn 33.89 bn
Week to Date 91.39 bn 190.82 bn 99.42 bn 169.81 bn 306.05 bn 136.23 bn
Month to Date 473.92 bn 677.27 bn 203.35 bn 627.44bn  1,002.96 bn 375.52 bn
Year to Date 7,364.99bn_ 8,987.98bn_1,623.00bn_ 9,675.46 bn 11,613.57bn_1,938.11 bn

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



