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Capital Market Report 01 November 2024

Foreigners Sold 30 M for the week ended. They Sold R186s, R2032s and
R2040s and Bought R2037s, R2035s.TN27s was the weakest performer this
week, giving away 7 bps over its benchmark, whilst FBR28s and ABFN55 were
the best performers, gaining 40bps and 20bps over their respective benchmarks.

WEEKLY NON-RES STATS

user

PURCHASES SALES NETT
2,126,455,212 3,738,794,819 -1,612,339,607
6,396,950,000 6,050,820,550 346,129,450
2,608,717,000 2,992,443,760 -383,726,760
1,098,860,395 2,511,292,470 -1,412,432,075
8,157,769,977 6,915,188,806 1,242,581,171
709,375,000 274,000,000 435,375,000
5,403,205,814 2,531,047,253 2,872,158,561
1,462,730,189 2,314,399,000 -851,668,811
1,197,100,000 844,991,018 352,108,982
1,091,514,881 1,938,260,762 -846,745,881
4,491,751,000 4,663,652,181 -171,901,181
34,744,429,468 34,774,890,619 -30,461,151
CORPORATE SPREADS
COMPANION COMPANIONS CURRENT PRIOR CHANGE
14/11/2027 R186 R260 253 7
01/04/2029 JIBAR 136.02 135 1.02
15/09/2030 JIBAR 120.64 120 0.64
06/02/2028 JIBAR 150.4 150 0.4
15/09/2033 R209 41 R43 -2
31/07/2027 JIBAR 98 100 -2
07/12/2033 R202 88 95 -7
11/09/2028 JIBAR 1320 144 -14
20/04/2029 JIBAR 126 140 -14
14/11/2027 JIBAR 120 135 -15
14/02/2029 JIBAR 125 145 -20
02/12/2025 JIBAR 200 240 -40
Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Event Month
05-Nov-24 15:30:00 US Balance of Trade SEP Sept'24

Previous  Consensus
$-7048  $-71.98

07-Nov-24 14:00:00 UK BoE Interest Rate Decision 500%  4.75%

15:30:00 US Tnitial Jobless Claims NOV/02 Nov'24 216K .
21:00:00 US Fed Interest Rate Decision 500%  475%  4.75%
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 2,033

Amount on Auction(R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results (01 Nov 2024)
Bonds R 2,031 12043

R2,035

Coupon 4.250 5.125 5.125
Amount issued (R'm) 260 255 250
Bids received (R'm) 260 255 250
Bid to Cover 1.000 1.000 1.000
Clearing Yield (%) 4.770 5.010 4.970

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction

Bonds R 2,032 R2,035  R2,040
Coupon(%)

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

12031 12043 12058

Bonds
Total Amount (R'm)

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



