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Capital Market Report 26 August 2022

Foreigners Sold R1.6B for the week ended. They bought R2030s, R214s and
R213s and sold R186s, R2048s and R2044s. ETK002s and ETK001s were the
weakest performers this week giving away 145bps and 74bps over their
benchmarks, whilst CLN674s was the best performer, gaining 195bps over the
12025.
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WEEKLY NON RES STATS

PURCHASES
313 760 000
4 835 703 857
89381 215 211
1154 486 789
863 753 888
399 090 000

SALES

513 000 000
6829 635 295
6917 504 000

585 809 798
1435022 589
1 034 800 000

NETT
-199 240 000
-1993 931 438
2062 711 211
568 676 991
-571 268 701
-635 710 000

369 873 889 359 500 000 10 373 889
821 446 000 699 000 000 122 446 000
158 602 000 187 901 000 -29 299 000
1094 730 200 458 350 200 636 380 000
81 250 000 848 868 897 -767 618 897
893 478 946 1710 193 946 -816 715 000

143 Le0 169 174 178
= =m0

1.87

200 203 204 2.03

IMPORTANT ECONOMIC INDICATORS

Time  Country

Event Month  Previous  Consensus

Forecast

19 967 290 880 21 579 585 725 -1612 194 845

CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
6/3/2037 R 2037 145 0
6/3/2032 R2032 74 o
8/2/2023 R2023 110 55.3
6/3/2024 JIBAR 173 167
12/7/2033 R 202 83 30 3
2/14/2026 JIBAR 122 120 2
2/24/2023 JIBAR 87 85 2
ABFNS0 3/30/2026 JIBAR 135 135.25 -0.25
MTN17 5/30/2024 JIBAR 112 113 -1
MNHMO16 5/11/2025 JIBAR 260 261 -1
ESZ23 1/25/2023 R 2023 89 o1 -2
NHMO18 5/25/2023 JIBAR 128 130 -2
NHMOZ0 11/25/2023 JIBAR 151 153 -2
NHMOZ1 11/26/2026 JIBAR 397 400 -3
AGTO1 10/10/2023 JIBAR 179 1832 -4
FRJI28 6/22/2028 JIBAR 140 155 -15
NHMO19 5/25/2024 JIBAR 164 180 -16
FRI27S 4/20/2024 JIBAR 105 130 -25
BAWZ22 12/7/2022 JIBAR 65 200 -135
CLNG&73 1/31/2025 12025 4 199 -195
CLNG&74 1/31/2025 12025 4 199 -195
Yield Curve- Week on Week
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Bond Rates
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30-Aug-22 08:00:00 SA
08:00:00 SA

M3 Money Supply YoY JUL Jul'22 8.33%
Private Sector Credit YoY JUL Jul'22 7.53%

31-Aug-22 11:00:00 EU
14:00:00 SA

Inflation Rate YoY Flash AUG Aug'22 8.90%
Balance of Trade JUL Jul'22  7AR24.23B

01-Sep-22 11:00:00 EU
14:00:00 SA
14:30:00 US

Unemployment Rate JUL 6.60%
Total New Vehicle Sales AUG 43.593K
Initial Jobless Claims 27 /AUG 243K

02-Sep-22 11:00:00 EU PPI YoY JUL Jul'22 35.80%
14:30:00 US Non Farm Payrolls AUG Aug'22 528K 290K 310K|
14:30:00 US Unemployment Rate AUG Aug'22 3.50% 3.50%
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2030

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results (26 August 2022)
Bonds

Coupon

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

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

4.250

Bonds
Coupon
Amount on Offer {R'm)
Inflation Linked Bond Auction
Bonds
Total Amount (R'm)

R2033

R2 038 R 2 046

TURNOVER STATISTICS

Standard
'21  25-Aug
Daily 26.68 bn 46.80 bn
Week to Date 104.59 bn 155.25 bn
Month to Date 554.14 bn 824.74 bn
Year to Date 6734.40bn_ 6754.19 bn

20.12bn 24.44 bn
50.65 bn 235.76 bn 208.56 bn
270.60 bn 1 002.58 bn 954.10 bn
19.79bn_ 7756.23bn_ 8873.46bn_1117.23 bn

32.74bn

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



