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Capital Market Report 31 March 2023

Foreigners Sold R12.1B for the week ended. They bought R2030s, R2044s and
R2048s and sold R186s, R2035s and R2037s. BDX37s and BDX36s were the
weakest performers this week, giving away 1247bps and 788bps over their
respective benchmarks, whilst FRC397s was the best performer, gaining 547bps
over its benchmark the R186.

WEEKLY NON RES STATS
PURCHASES SALES NETT
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CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
BDX37 9/16/2033 JIBAR 1247 (1] 1247
BDX36 2/1/2030 JIBAR 738 1] 738
BDX39 2/1/20320 JIBAR 708 (1] 708
BDX40 9/16/2033 JIBAR 537.3 (1] 537.3
MTN25 6/29/2024 JIBAR 103 83 20
ASNIBO 4272029 JIBAR 211 208 3
AGTO1 10/10/2023 JIBAR 154 152 2
MTNZ2G 6/29/2026 JIBAR 139 140 -1
EL29 11/19/2029 R 210 98 99.5 -1.5
GRT36 6/27/2024 JIBAR 138 142 -4
MMIGO6 10/19/2023 JIBAR 93 o8 -5
MTN31 9/13/2025 JIBAR 120 125 -5
ABFN51 3/30/2028 JIBAR 131 145.25 -14.25
ABFMN53 2/14/2025 JIBAR 102 117 -15
BPPF20 11/19/2024 JIBAR 115 142 -27
D\V29 2/18/2029 R 213 10 65 -55
KaP0O18 4/14/2024 JIBAR 125 190 -65
FRC397 3/31/2024 R 136 20 567 -547
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Bond Rates
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Month  Previous Consensus
Total New Vehicle Sales MAR Mar'23  45.352K

03-Apr-23 14:30:00 SA
04-Apr-23 11:00:00 EU PPI YoY FEB Feb'23 15.00%

06-Apr-23 14:30:00 US Initial Jobless Claims APR/01

07-Apr-23 14:30:00 US Unemployment Rate MAR Mar'23 3.60% 3.60% 3.50%
14:30:00 US Non Farm Payrolls MAR Mar'23 311K 240K 250.0K

PERFORMANCE

Performance

Total Return
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2032 R 2 035
Amount on Auction{R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (24 March 2023)
Bonds R 2033 R 2 046

Coupon

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

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds

Coupon

Amount on Offer (R'm)
Inflation Linked Bond Auction

Bonds R 2031 R 2038
Total Amount {R'm)

TURNOVER STATISTICS

R'Bn
Standard Repo
30 Mar '22 30 Mar '23 Change 30 Mar '22 30 Mar '23 Change
Daily 48.28 bn 50.42 bn 2.14bn 32.03 bn 47.09 bn 15.06 bn
Week to Date 119.48 bn 233.69 bn 114.21 bn 185.71 bn 265.18 bn 79.47 bn
LOGRGRIEIEE 1105.95bn 1217.26 bn 111.31bn 1213.31bn 1292.24bn 78.93 bn
Year to Date 2 606.98 bn 3 183.91 bn 576.93bn  3424.24bn 3 784.83 bn 360.59 bn

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



