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Capital Market Report 30 September 2022

Foreigners Sold R8.4B for the week ended. They bought R186s and R2040s and
sold R2037s, R2035s and R2032s. CLN699s and EQT009s were the weakest
performers this week giving away 115bps and 16.8bps over their benchmarks,
whilst AIR02s was the best performer, gaining 130bps over the R2023.

WEEKLY NON RES STATS
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CORPORATE SPREADS

BOND COMPANIOMN COMPANIONS CURRENT PRIOR CHANGE
CLNGE99 12/21/2026 JIBAR 115 0 115
EQT009 11/11/2022 JIBAR 114.8 98 16.8
MBFO71 9/17/2024 JIBAR 97 86.4 10.6
WVC203 10/14/2022 JIBAR 162.5 155 7.5
6/27/2027 JIBAR 144.2 1328 6.2
2/18/2025 JIBAR 141 135 6
BAW34 10/9/2023 JIBAR o8 94 4
DSY06 5/21/2027 JIBAR 172 168 4
MBPO45 9/27/2023 JIBAR 87 83 4
FRB25 9/19/2024 JIBAR 228.5 225 3.5
MBPD51 3/12/2023 JIBAR 78 76 2
BAYAYZ 3/31/2026 R 186 330 346 -16
FRB24 11/8/2023 JIBAR 212.2 230 -17.8
NGLO7 4/9/2024 JIBAR 155 175.25 -20.25
FRC206 2/27/2023 JIBAR 123.5 144.2 -20.7
THN4D 10/9/2040 R 214 122.5 151 -28.5
BAYB: 6/30/2023 JIBAR 615 645 -30
FRBIZS 3/31/2028 R 210 69 929 -30
FR537 12/7/2023 R 197 -1 30.5 -31.5
NBKZ214 7/21/2027 R 186 32.5 60 -36.5
7/29/2023 JIBAR 118 228.2 -110.2
4,/30/2023 R 2023 100 230 -130

Yield Curve- Week on Week
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Bond Rates

R 2 040 12.015
R 209 11.640 11.810 11.480 11.690
R 186 9.440 9.550 9.290 9.445
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BONDS and SWAPS - YIELD CURVE
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IMPORTANT ECONOMIC INDICATORS

Time Country Event Month  Previous Consensus
03-Oct-22 14:00:00 SA

Total New Vehide Sales SEP
04-Oct-22 11:00:00 EU PPI YoY AUG 37.90%

06-0Oct-22 11:00:00 EU Retail Sales YoY AUG Aug'22
14:30:00 US Initial Jobless Claims 01/0CT Oct'22

07-Oct-22 08:00:00 SA Foreign Exchange Reserves SEP Sept'22 $59.756B

14:30:00 US Unemployment Rate SEP Sept'22 3.70% 3.70% 3.70%
14:30:00 US Non Farm Payrolls SEP Sept'22 315K 250K 290K
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2 030 R 2037
Amount on Auction{R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (30 September 2022)
Bonds R 2 029 R 2 046 R 2 050
Coupon 1.880 2.500 2.500
Amount issued (R'm) 0 490 710
Bids received (R'm) 1050 1190 1050
Bid to Cover 0.000 2.429 1.479
Clearing Yield (%) 0.000 4.570 4.590

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction
Bonds

Coupon
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds R 2029 R 2 046 R 2 050
Total Amount (R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
29-Sept '21  29-Sept '22 29-Sept'21  29-Sept '22 Change
Daily 32.35bn 45.55 bn 13.19 bn 41.52 bn 23.29bn -18.23 bn
Week to Date 130.24 bn 189.92 bn 59.68 bn 255.18 bn 218.51bn -36.67 bn
Month to Date 638.57 bn 733.23 bn 94.67bn  1122.85bn 923.11bn  -199.75bn
Year to Date 7465.61bn 7 624.30 bn 158.69bn 9031.71bn 9971.12bn 939.41 bn

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



