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Capital Market Report 27 May 2022 BONDS and SWAPS - YIELD CURVE
Foreigners Bought R3.2B for the week ended. They bought R209s, R2030s and .
R2035s and sold R2048s, R186s and R214s. NBK20As and CLN585s were the

Yield Curve

weakest performers this week giving away 145.5bps and 73bps over their o
benchmarks, whilst AGT02s was the best performer, gaining 18.5bps over —
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31 656 658 966 28 394 291 09?2 3262 397 874 Date Time  Country Month Previous Consensus Forecast
31-May-22 08:00:00 SA Private Sector Credit YoY APR Apr'22 5.89% 6.00%
08:00:00 SA M3 Money Supply YoY APR Apr'22 8.43%
11:30:00 SA Unemployment Rate Q1 Q1 35.30%

CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
NBK20A 6/1/2026 R 186 43.5 -102 145.5
CLMN585 5/31/2024 JIBAR 160 37 73
H10T1 2/26/2023 JIBAR 182 140 42
NBK17A 4/22/2026 R 1386 43.5 31.4 12.1
ABSY 9/11/2026 R 186 43 31 12

14:00:00 SA Balance of Trade APR Apr'22 7AR45.86B

01-Jun-22 11:00:00 EU

14:00:00 SA

Apr'22 6.80%

37.1K

Unemployment Rate APR
Total New Vehicle Sales MAY

02-Jun-22 11:00:00 EU

14:30:00 US

PPI YoY APR
Initial Jobless Claims 28/MAY

Apr'22 36.80%

210K

39.30%

NIZ9 3/321/2029 12029 57 47 10 03-Jun-22 11:00:00 EU Retail Sales YoY APR Apr'22
COIGO1 6/9/2024 R2023 376 270 6 14:30:00 US Unemployment Rate MAY May'22 3.60% 3.50% 3.50%
14:30:00 US Non Farm Payrolls MAY May'22 428K 350K 320K
TN27 11/14/2027 R 186 205 202 3
ABFMN32 11/15/2023 JIBAR 112 115 -3
BPPF32 8/24/2024 JIBAR 112 115 -3 PERFORMANCE
EL28 5/2/2028 R 210 102 106.5 -4.5
NEK35B 5/10/2023 JIBAR o8 103 -5 FERTmIEEE T°ta:(§[";t“r"
MBFOG65 o/20/2022 JIBAR 58 ©63.853 -5.853
GRT33 4/18/2026 JIBAR 218 225 -7
MTN26 6/29/2026 JIBAR 135 144 -9 1to 3 Years
NGLO7 4/9/2024 JIBAR 175.25 185 -9.75 3 to 7 Years
IDCG19 3/12/2024 JIBAR 206 216 -10 7to 12 Years
AGLD3 5/17/2025 JIBAR 104 115 -11 Over 12 Years
DSY04 8/21/2026 JIBAR 152 163 -11
2/14/2024 JIBAR 99 111 -12
11/21/2024 JIBAR 122 135 -13 AUCTION RESULTS FOR THE WEEK
4/30/2024 JIBAR 160 174 -14 Government Bond Auction Results
11/9/2023 JIBAR 80 a5 -15 —— o
RDFB14 3/12/2023 JIBAR 121 137 -16 Amount on Auction(R'm)
AGTO2 11/28/2024 JIBAR 240 258.5 -18.5 Bids Received (R'm)
Bid to Cover
Clearing Yield {20)
Yield Curve- Week on Week Inflation Linked Bond Auction Results (27 May 2022)
12.00 1.200 Bonds
Coupon
11.00 1.000 Amount issued (R'm)
Bids received (R'm)
10.00 0.800 Bid to Cover
Clearing Yield {%0)

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
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Bond Rates Standard

-12.49 bn 35.44 bn
Week to Date 126.87 bn 188.19 bn 61.33bn 183.05 bn 229.03 bn 45.98 bn
Month to Date 759.06bn  752.80 bn -6.26bn  959.49bn 1091.41bn  131.92bn
Year to Date 4409.11bn_ 4048.22bn__ -360.89bn _ 4565.85bn_ 5532.68bn__ 966.82 bn

R 2 040

R 209
R 186

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



