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Capital Market Report 25 October 2024

Foreigners Sold 926 M for the week ended. They Sold R186s, R214s and R209s

and Bought R2035s, R213s.FRB28s was the weakest performer this week, vield Curve -
giving away 20 bps over its benchmark, whilst CLN926s and ASN944 were the -
best performers, gaining 50bps and 80bps over their respective benchmarks. 0

WEEKLY NON-RES STATS

PURCHASES
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Non Farm Payrolls OCT

Rate OCT Oct'24 4.10% 4.10%

02/12/2025 JIBAR 240 220 20
14/11/2027 R186 253 248 5 PERFORMANCE
26/09/2030 JIBAR 286 284 2
15/09/2033 R209 42 42 1 Performance Total Return
31/07/2031 JIBAR 129 128 1 YtD
24/02/2030 JIBAR 120.4 120.35 0.05 13.240%
14/11/2025 JIBAR 80 110 -30 13.11%
20/06/2028 JIBAR 300 335 -35 1to 3 Years 7.74%
28/06/2028 JIBAR 260 300 -40 3 to 7 Years 10.11%
21/08/2028 JIBAR 470 520 -50 7 to 12 Years 132.60%
20/06/2028 JIBAR 250 300 -50
20/12/2027 JIBAR 200 280 -80 EMCRERN S 16.80%
Yield Curve- Week on Week AUCTION RESULTS FOR THE WEEK
1200 Government Bond Auction Results
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Clearing Yield (%)
s00 N Inflation Linked Bond Auction Results (25 Oct 2024)
Bonds R 2,031 12038
Coupon 4.250 2.250 2.500
Amount issued (R'm) 215 40 365
L z & E 12 1s 18 2 2 30 Bids received (R'm) 225 40 365
Bid to Cover 1.047 1.000 1.000
Bond Rates Clearing Yield (%) 4.730 4.900 5.020
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AUCTION INVITATION FOR THE UPCOMING WEEK

10.920 -
Government Bond Auction

9.300 9.470 9.210 9.210

Bonds R2,032  R2,035  R2,037

Bond/Swap Differences

Bonds/Swaps Difference

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

Bonds 12031 12038 12050

Total Amount (R'm)

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



