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Capital Market Report 08 November 2024

Foreigners Sold 6.5 B for the week ended. They Sold R2030s, R213s and

1200

R2040s and Bought R186s, R214s. BID16 was the weakest performer this week, o
giving away 14.75 bps over its benchmark, whilst DVFB28s and DTF006 were 1o Vield Curve
the best performers, gaining 34bps and 27bps over their respective benchmarks. s

WEEKLY NON-RES STATS

PURCHASES
3,784,000,000
2,940,140,000
773,460,000
1,802,859,950
3,999,125,156
3,800,000
1,024,210,000
2,275,840,000
160,230,000
2,371,907,000
4,201,588,000

SALES
2,162,065,000
6,840,940,000
1,894,723,000
2,400,266,607
4,132,195,078
499,400,000
1,643,050,000
2,895,453,000
12,800,000
2,645,101,000
4,722,873,607

NETT

1,621,935,000
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-1,121,263,000
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-495,600,000
-618,840,000
-619,613,000
147,430,000
-273,194,000
-521,285,607

23,337,160,106 |29,848,867,202 -6,511,707,186
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IMPORTANT ECONOMIC INDICATORS

Date Time
12-Nov-24 11:30:00 SA

13-Nov-24 15:30:00 US
14-Nov-24 09:00:00 UK
11:30:00 SA
15:30:00 USs
15:30:00 US

15-Nov-24 15:30:00 US

Country

Event Month
Unemployment Rate Q3

Inflation Rate YoY OCT

GDP YoY SEP

Mining Production YoY SEP
Initial Jobless Claims NOV/09 Nov'24
PPI YoY OCT Oct'24

Sept'24
Sept'24

Retail Sales YoY OCT

Previous  Consensus
33.50%

2.40%

1.70%

24/06/2025 JIBAR R84 69.25 14.75
27/06/2027 JIBAR 95 93 2 PERFORMANCE
24/11/2024 R186 85 a0 -5 Performance Total Return
22/08/2025 JIBAR 87 98  -11 i
22/06/2028 JIBAR 100 R111 -11
05/08/2026 JIBAR 215 240 -25 1 to 3 Years
15/06/2026 JIBAR 67 94 17 S T ears
31/01/2025 JIBAR a0 114 -34 R LA VAR

Yield Curve— Week on Week AUCTION RESULTS FOR THE WEEK

1300 Government Bond Auction Results
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Amount on Auction(R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
0200 Inflation Linked Bond Auction Results (08 Nov 2024)
Bonds 12038 12046
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AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
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R 2,030
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Inflation Linked Bond Auction

Bonds

12038 12046 12050

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



