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Capital Market Report 10 January 2025

Foreigners Bought 5.2B for the week ended. They Bought R213s, R186s and
R2032s and Sold R2048s, R2037s. DSY06 was the weakest performer this week,
giving away 2bps over its benchmark, whilst AIRF03s and DVF27 were the best

performers, gaining 70bps and 41bps over their respective benchmarks.

WEEKLY NON-RES STATS

PURCHASES
6,884,090,110
3,797,290,000
7,175,670,000
3,206,790,000
4,525,000,000
116,850,000
966,274,695
1,199,420,000
496,458,000
742,000,000
1,339,640,000

SALES
3,218,091,405
5,151,543,466
2,743,600,000
1,641,530,000
3,137,493,315
279,240,000
3,037,093,821
1,057,021,864
440,740,000
1,010,394,566
3,478,763,560

NETT

3,665,998,705
-1,354,253,466
4,432,070,000
1,565,260,000
1,387,506,685
-162,390,000
-2,070,819,126
142,398,136
55,718,000
-268,394,566
-2,139,123,560

30,449,482,805 |[25,195,511,997 5,253,970,808

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE
21/05/2027 JIBAR R128 126 2
31/07/2034 R209 37.5 39.5 -2
21/11/2027 JIBAR 135 137 -2
20/10/2028 JIBAR 111 114 -3
15/10/2029 JIBAR 142 R145 -3
12/11/2025 JIBAR 125 130 -5
283/09/2027 JIBAR 140 157.5 -17.5
09/06/2028 JIBAR 120 137.64 -17.64
19/04/2026 JIBAR 110 130 -20
24/11/2026 JIBAR 125 145 -20
02/04/2029 JIBAR 159 200 -41
16/11/2029 JIBAR 200 270 -70

Yield Curve- Week on Week
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Bond Rates

R 2,040 11.3280 10.960
R 209 10.500 10.885 10.490 10.865
R 2,030 9.035 9.275 9.010 9.275
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Month  Previous Consensus
14-Jan-25 15:30:00 US

15-Jan-25 09:00:00 UK
15:30:00 US

Inflation Rate YoY DEC
Inflation Rate YoY DEC

16-Jan-25 09:00:00 UK
15:30:00 US
15:30:00 US
15:30:00 US

GDP YoY NOV

Retail Sales MoM DEC

Initial Jobless Claims JAN/11
Retail Sales YoY DEC

17-Jan-25 09:00:00 UK
12:00:00 EU

Retail Sales YoY DEC Dec'24 0.50% 2.10%
Inflation Rate YoY Final DEC Dec'24 2.20% 2.40% 2.40%

PERFORMANCE
Performance Total Return

YiD

1to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 2,033 R2,038
Amount on Auction(R'm) 1250
Bids Received (R'm) 2910 2555 2555
Bid to Cover 2.33 2.04 2.04
Clearing Yield (%) 9.760 10.690 11.015
Inflation Linked Bond Auction Results (10 Jan 2024)

Bonds 12031 12043

Coupon

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

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2,037
Coupon(%)
Amount on Offer (R'm)

R 2,040 R 2,053

Inflation Linked Bond Auction
Bonds 12031 12043 12058
Total Amount (R'm)

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



