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Capital Market Report 29 July 2022

Foreigners Bought R463M for the week ended. They bought R2037s, R213s and
R2035s and sold R2044s, R2023s and R2048s. CLN841s and CLN842s were the
weakest performers this week giving away 490bps and 475bps over their
benchmarks, whilst DV23s was the best performer, gaining 90bps over R2023.

WEEKLY NON RES STATS

PURCHASES SALES NETT
11179 415 536 242 830 -5325 063 415
3793 229834 3 953 000 000 -159 770 166
2 467 017 085 2 616 663 332 -149 646 247
892 956 496 114 852 852 778 103 644
1 867 685 786 1797 886 833 69 798 953
1138 110 000 860 244 471 277 865 529
210 831 088 36 052 675 174 778 413
2528 163 067 1 379 000 000 1149 163 067
575 709 456 501 598 750 74 110 706
156 000 00O 208 064 000 -52 064 000
916 413 841 1615025 232 -698 611 391
451 460 000 926 990 000 -475 530 000
15 008 756 068 |14 545 620 975 463 135 093
CORPORATE SPREADS
BOMD COMPANION COMPANIONS CURRENT PRIOR CHANGE
CLMNE41 7/20/2026 JIBAR 490 (1] 490
CLMNE42 7/20/2026 JIBAR 475 (1] 475
MBPO38 11/2/2022 JIBAR 161 59 102
12/7/2023 R 197 142 40.8 101.2
1/31 /2025 12025 152 115 37
11/12/2024 JIBAR 135 127 a8
10/4/2022 JIBAR a5 a7 a8
11/21/2024 JIBAR 130 125 =1
10/10/2023 JIBAR 183 180 3
o9/17/2024 JIBAR o7 o4 3
MNBK4ZB 2/20/2024 JIBAR 117 114 3
BID13 61472024 JIBAR 105 110 -5
EXX05 6/13/2024 JIBAR 110 115 -5
INLYOG 1/22/2026 JIBAR 368 374 -6
MHMO16 51172025 JIBAR 262 269 -7
AGTO3 6/5/2025 JIBAR 280 290 -10
BWZI125 271172025 JIBAR 180 190 -10
FRX3Z1 2/21/2031 R213 -44 -27.5 -16.5
INLWODS 6/12/2026 JIBAR 325 350 -25
MNGT107 11/19/2025 JIBAR 310 342 -32
INLWYO5S 3/22/2023 JIBAR 190 224.01 -34.01
FRB29 41972026 JIBAR 160 200 -40
INLWO1 8/12/2024 JIBAR 245 2902 -47
MNBK2Z264 5/10/2023 R2023 56 129 -73
DW23 2/27/2023 R2023 85 155 -90
Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Time Country Event Month  Previous Consensus Forecast
11:00:00 EU Unemployment Rate JUN 6.60%

03-Aug-22 11:00:00 EU Retail Sales YoY JUN
11:00:00 EU PPI YoY JUN

04-Aug-22 13:00:00 UK BoE Interest Rate Decision Aug'22
14:30:00 US Initial Jobless Claims 30/JUL Jul'22

05-Aug-22 08:00:00 SA Foreign Exchange Reserves JUL Jul'22 $58.923B $59B
14:30:00 US Unemployment Rate JUL Jul'22 3.60% 3.60% 3.60%
14:30:00 US Non Farm Payrolls JUL Jul'22 372K 255K 290K]
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2032 R 2 037

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results (29 July 2022)
Bonds R 2 029 R 2 038
Coupon 1.880 2.250 2.500
Amount issued (R'm) 525 270 405
Bids received (R'm) 545 315 560
Bid to Cover 1.038 1.167 1.383
Clearing Yield (%) 3.580 4.300 4.350

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds

Coupon
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds R 2029 R 2038 R 2 050
Total Amount (R'm)

TURNOVER STATISTICS

Standard
28-July '21  28-July '22 Chan:
Daily 36.39 bn 42.52 bn 6.13 bn 32.40 bn 22.57 bn
Week to Date 117.16 bn 148.18 bn 31.02 bn 172.53 bn 216.08 bn 43.55 bn
Month to Date 739.56 bn 905.41 bn 165.85 bn 983.20 bn  1045.52bn 62.32 bn
Year to Date 6129.28bn  5897.03bn  -232.25bn  6699.48bn 7891.36 bn 1191.88 bn

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



