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Capital Market Report 25 November 2022

Foreigners Bought R40M for the week ended. They bought R2030s, R2040s and
R2032s and sold R2037s, R213s and R209s. CLN909s and ASN346s were the
weakest performers this week giving away 500bps and 20bps over their
benchmarks, whilst H1I0T5s was the best performer, gaining 74bps over the
R186.

WEEKLY NON RES STATS
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CORPORATE SPREADS
BOMND COMPANIOMN COMPAMNIONS CURRENT PRIOR CHANGE
CLN90D9 12/20/2027 R 186 500 (1] 500
ASN346 6,/20/2024 JIBAR 205 185 20
FRX24 12/10/2024 R 186 -6 -19.5 13.5
NBKBGO 2/24/2025 JIBAR 122.5 114.25 8.25
AGLGO1 9/16/2027 JIBAR 208 200 8
HWAY 35 7/31/2035 R 209 87.5 80 7.5
ABCPIZ 12/7/2023 R 197 135 129.75 5.25
NGLOS 7/26/2023 JIBAR 125 122 3
DSY 06 5/21/2027 JIBAR 157 160 -3
MTHN31 9/13/2025 JIBAR 130 135 -5
MTN32 9/13/2027 JIBAR 160 165 -5
NBKZ1A 11/9/2023 R 2023 a5 100 -5
MNGLT1B 10/20/2023 JIBAR 220 225.5 -5.5
FR128 6/22/20238 JIBAR 146.5 153 -6.5
MTHNZ9 3/15/2027 JIBAR 160 167 -7
LGL12 10/4/2027 JIBAR 153 164 -11
FRI25 2/9/2025 JIBAR 103 116 -13
FRX31 2/21/2031 R 213 -11 6.5 -17.5
FRX32 3/31/2032 R 2032 -15 3.5 -18.5
KAPDZ21 9/15/2026 JIBAR 158 190 -32
H10TS 3/27/2024 R 186 23 127 -74
Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Time  Country Month  Previous
29-Nov-22 08:00:00 SA M3 Money Supply YoY OCT Oct'22 8.75%

08:00:00 SA Private Sector Credit YoY OCT Oct'22 9.74% 9.80%
11:30:00 SA Unemployment Rate Q3 Q3 33.90% 34.30%

Consensus  Forecast

12:00:00 EU Inflation Rate YoY Flash NOV Nov'22 10.60%  10.40%
14:00:00 SA Balance of Trade OCT Oct'22  ZAR19.7B ZAR 24B
15:30:00 US GDP Growth Rate QoQ 2nd Est Q3 Q3 -0.60% 2.80%

30-Nov-22

01-Dec-22 12:00:00 EU Unemployment Rate OCT Oct'22 6.60%
14:00:00 SA Total New Vehide Sales NOV Nov'22 45.966K 46K

15:30:00 US Initial Jobless Claims 26/NOV Nov'22 240K

02-Dec-22 12:00:00 EU PPI YoY OCT
15:30:00 US Unemployment Rate NOV Nov'22 3.70% 3.80% 3.70%

15:30:00 US Non Farm Payrolls NOV Nov'22 261K 200K 210K
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2 030

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (2%0)

Inflation Linked Bond Auction Results {25 November 2
Bonds R 210 R 2 0332

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield {%o)

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
24-Nov'21  24-Nov '22 Change 24-Nov'21  24-Nov '22 Change
Daily 33.75bn 45.78 bn 12.04 bn 52.64 bn 37.12bn -15.52 bn
Week to Date 105.05 bn 203.17 bn 98.12 bn 210.18 bn 236.02 bn 25.84 bn
Month to Date 803.54 bn 833.02 bn 29.48bn  1067.33 bn 928.62bn -138.72 bn
Year to Date 9083.78 bn  9238.20 bn 154.43bn 11378.13bn 11889.53bn  511.40bn

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



