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Capital Market Report 23 June 2023

Foreigners Bought R825M for the week ended. They bought R2035s, R2030s
and R213s and sold R2040s, R2032s and R2037s. CLN766s was the weakest
performer this week, giving away 1765bps over its benchmark the R186, whilst
BDX36s and BDX37s were the best performers, gaining 788bps and 926bps
over their respective benchmarks.

WEEKLY NON RES STATS
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CORPORATE SPREADS
BOMD COMPANION COMPANIONS CURRENT PRIOR CHANGE
CLN766 7/31/2023 R 136 1765 0 1765
BDX40 9/16/2033 JIBAR 1247 537.3 709.7
CLN754 7/31/2023 R 186 537.3 0 537.3
BDX39 2/1/2030 JIBAR 738 708 80
FRX24 12/10/2024 R 186 30 18 12
MMIGD6E 10/19/2023 JIBAR 101 90 11
FRS110 1/31/2038 12038 95 108 -13
FRBI2S 1/31/2025 12025 55 75 -20
BGL19 9/29/2024 JIBAR 143 165 -22
FRS126 3/31/2028 R 210 90 113 -23
ABIO: 3/31/2024 JIBAR 130 155 -25
2 3/31/2028 R 210 90 124 -44
9/15/2028 12029 100 150 -50
FRS131 3/31/2028 R 210 90 140 -50
FRS114 1/31/2025 12025 70 150 -80
FRS334 12/21/2027 JIBAR 206 300 -94
ABKIO4 3/13/2024 12025 350 457 -107
BDX35 6/16/2026 JIBAR 0 321 -321
2172030 JIBAR 0 788 -788
9/16/2033 JIBAR 321 1247 -926

Yield Curve- Week on Week
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Bond Rates

R 2 D410 12.490
R 209 11.390 12.035 11.880 11.960
R 136 9.470 9.540 9.315 9.340
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Date Time  Country Month  Previous Consensus
29-Jun-23 11:30:00 SA PPI YoY MAY May'23 8.60% 7.20%
14:30:00 US Initial Jobless Claims JUN/24 Jun23 264K 275.0K
14:30:00 GDP Growth Rate QoQ Final Q1 2.60%

30-Jun-23 08:00:00 M3 Money Supply YoY MAY May'23 10.10%
08:00:00 SA Private Sector Credit YoY MAY May'23 7.10% 7.00%
08:00:00 UK GDP Growth Rate YoY Final Q1 Q1 0.60% 0.20% 0.20%
11:00:00 EU Inflation Rate YoY Flash JUN Jun'23 6.10% 5.70% 5.60%
11:00:00 EU Unemploy Rate MAY May'23 6.50% 6.50%
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2 035 R 2 037
Amount on Auction(R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)

Inflation Linked Bond Auction Results (23 June 2023)
Bonds R 2031 R 2 046
Coupon 4.250 2.500 2.500
Amount issued (R'm) 10 535 420
Bids received (R'm) 250 535 450
Bid to Cover 25.000 1.000 1.071
Clearing Yield (%) 4.410 4.900 4.910

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds
Coupon

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

Bonds R 2031 R 2 046 R 2 050
Total Amount {R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
22Jun'22 22 Jun'23 Change 22Jun'22 22 Jun'23 Change
Daily 33.12bn 66.54 bn 33.41bn 39.30 bn 50.05 bn 10.75 bn
Week to Date 99.50 bn 208.25 bn 108.75 bn 203.16 bn 281.72bn 78.56 bn
Month to Date 520.21 bn 787.91 bn 267.69 bn 824.09bn 1018.31bn 194.22 bn
Year to Date 4690.89bn 6067.21bn 1376.33bn 6540.34bn 7 436.76 bn 896.42 bn

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



