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Capital Market Report 23 September 2022

Foreigners Bought R4.3B for the week ended. They bought R2030s and R214s
and sold R186s, R2040s and R2032s. FRC397s and BAY A80s were the weakest
performers this week giving away 567bps and 252bps over their benchmarks,
whilst FRC374s was the best performer, gaining 1331bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
6 515 500 000 8 679 150 000 -2 163 650 000
920 950 000 692 315 294 228 634 706
36 595 530 301 719 054 -265 123 524
1229 402 000 1308 952 000 -579 550 000
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-570 811 953
-108 150 000

-121 003 000
-722 463 000

192 500 000 82 200 000 110 300 000
273 250 000 434 505 030 -161 255 030
839 110 000 841 110 000 -2 000 000

11 954 902 668 16 209 979 469 -4 355 076 801

CORPORATE SPREADS

COMPANIOMN COMPAMIONS CURRENT PRIOR CHANGE

FR 37 3/31/2023 R 186 567 0 567
BAYABD 6,/30/2023 JIBAR 672 420 252
EMMO9P 6/18/2032 R 2032 425 175 250
BAYABS 6,/30/2024 JIBAR 672.6 437 235.6
CLNG732 1/31/2025 12025 199 4 195
CLN759 6,/20/2026 JIBAR 0 622 -622
6/22/2026 JIBAR 0 688.6 -688.6

2/1/2030 JIBAR 0 708.62 -708.6

7/31/2026 JIBAR 0 721.6 -721.6

7/31/2026 JIBAR 0 728.6 -728.6

2 2/1/2030 JIBAR 0 738.67 -783.7
BDX40 9/16/2033 JIBAR 0 873.20 -873.3
ASNB23 1/31/2037 JIBAR 0 948.4 -948.4
4/25/2042 JIBAR 0 988.6 -988.6

. 4/25/2042 JIBAR 0 1067.6 -1068
ASNSEY 3/18/2024 JIBAR 0 1080 -1030
BDX37 9/16/2033 JIBAR 0 1247.4 -1247
FRC370 6,/20/2026 JIBAR 0 1280 -1230
FRC271 6,/20/2026 JIBAR 0 1285 -1285
FRC374 6,/20/2026 JIBAR 0 1331 -1331

Yield Curve- Week on Week
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Bond Rates

R 2 D40 11.775 11.200 11.765
R 209 11.085 11.555 11.085 11.540
R 186 9.015 9.350 9.000 9.335
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Month

Time _ Country Previous _Consensus

29-Sep-22 08:00:00 SA M3 Money Supply YoY AUG Aug'22 8.15%
08:00:00 SA Private Sector Credit YoY AUG Aug'22 7.09% 6.90%
11:30:00 SA PPI YoY AUG Aug'22 18.00% 16.80%
14:30:00 US GDP Growth Rate QoQ Final Q2 Q2 -1.60% -0.60% -0.60%

14:30:00 US. Initial Jobless Claims 24/SEP

08:00:00 UK GDP Growth Rate YoY Final Q2 8.70%
11:00:00 EU Inflation Rate YoY Flash SEP Sept'22 9.10% 9.40% 9.70%
14:00:00 SA Balance of Trade AUG Aug'2? 7AR24.76B ZAR23B

30-Sep-22

PERFORMANCE

Performance

Total Return
YtD

1 to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2 032

Amount on Auction{R'm)
Bids Received (R'm)

Bid to Cover
Clearing Yield (%)

Inflation Linked Bond Auction Results (23 September 2022)
Bonds R 2 033 R 2 038 R 2 046
Coupon 1.880 2.250 2.500
Amount issued (R'm) 180 565 455
Bids received (R'm) 1445 800 1080
Bid to Cover 8.028 1.416 2.374
Clearing Yield (%) 4.350 4.420 4.430

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds

Coupon
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds R2033 R 2038 R 2 D46
Total Amount (R'm)

TURNOVER STATISTICS

R'Bn

Standard Repo
22-Sept'21  22-Sept'22  Change  22-Sept'2l  22-Sept '22
Daily 25.66 bn 29.84 bn 4.18 bn 33.71bn 35.05bn
Week to Date 102.34 bn 121.24 bn 18.90 bn 201.81 bn 204.87 bn 3.06 bn
Month to Date 468.59 bn  503.77 bn 35.17bn  836.36bn  662.50bn -173.87 bn
ACROFICYN 7 295.64 bn 7 394.83 bn 99.19bn  8745.21bn_ 9710.51bn__ 965.29 bn

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



