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Capital Market Report 03 June 2022

Foreigners Sold R5.09B for the week ended. They bought R2037s, R2035s and
R186s and sold R2030s, R213s and R2040s. CLN585s and NBK49Bs were the
weakest performers this week giving away 37.5bps and 27bps over their
benchmarks, whilst FRC392s was the best performer, gaining 125bps over
JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
100 000 OODOD 45 300 000 54 700 000

3 467 360 000 3 372043 610 95 316 390

2215170 900 4 189 291 900 -1 974 121 000
871 441 612 2 370 412 612 -1 495 971 000
620 494 660 1495 343 199 -874 848 539
854 241 100 660 303 495 193 937 605
564 640 000 595 400 000 -30 760 000

1302 100 000 613 094 269 689 005 731
151 4380 00O 1336 245 000 -1 184 765 000
448 586 000 556 298 000 -107 712 000
743 962 959 771 449 959 -27 487 000

17699043 046 2 203 D97 696 -433 153 750

13 112 421 177 18 208 279 740 -5 095 858 563

CORPORATE SPREADS

JOND COMPANION COMPANIONS CURRENT PRIOR CHAMNGE
CLN585 5/31/2024 JIBAR 197.5 160 37.5
NBK49B 11/9/2023 JIBAR 107 a0 27
FRX23 2/28/2023 R 2023 84 60 24
DSYD2 11/21/2024 JIBAR 142 122 20
PEPO4 5/5/2026 JIBAR 141.5 129 12.5
BID132 6/14/2024 JIBAR 139.5 120 9.5
TNZ27 11/14/2027 R 186 210 205 5
NIZ29 3/31/2029 12029 77 75 2
RDFB15 12/5/2023 JIBAR 151 151.14 -0.142

5/2/2028 R 210 102 102.5 -0.5
11/6/2023 R 2023 162 163 -1
11/2/2022 JIBAR 59 60 -1

DVFB31 8/21/2025 JIBAR 243 245 -2
OoML12 9/23/2026 JIBAR 145 148 -3
GRT26G 3/9/2028 JIBAR 1385 190 -5
LGLO7 10/4/2022 JIBAR a5 20 -5
HWAY35 7/31/2035 R 209 80 a7z -7
NHMD21 11/26/2026 JIBAR 402 411 -9
ABFMN25 10/17/2024 JIBAR 111 120.5 -9.5
MBFO063 6/7/2022 JIBAR 10 70 -60

7/15/2022 JIBAR 30 100 -70
7/29/2022 JIBAR 35 105 -70
8/29/2022 JIBAR 40 123 -88
4/25/2023 JIBAR 175 300 -125

Yield Curve- Week on Week
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Date Time  Country Event
07-Jun-22 08:00:00 SA Foreign Exchange Reserves MAY  May'22  $60.28B
11:30:00 SA GDP Growth Rate YoY Q1 Q1 1.70%

1 1.20%

08-Jun-22 11:00:00 EU Employment Change QoQ Final Q1
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds
Coupon
Amount issued (R'm)
Bids received (R'm)

Bid to Cover
Clearing Yield {2%%0)

R 2 029
1.830
765
1170
1.529
32.010

Inflation Linked Bond Auction Results (02 June 2022)
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AUCTION INVITATION FOR THE UPCOMING WEEK

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

R 2 029

R 2 038

R 2 050

Standard
02-June '21  02-June '22
Daily 24.73bn 25.00 bn
Week to Date 78.14bn  152.32bn
Month to Date 53.97 bn 56.58 bn
ACRI0YITCIN 4 580.91bn 4 227.25bn

TURNOVER STATISTICS

R'Bn

Change

0.28 bn
74.19 bn
2.61bn
-353.66 bn 4 788.62 bn

02-June '21
30.94 bn

Repo
02-June '22
30.46 bn
153.31 bn 240.89 bn 87.57 bn
130.03 bn 86.28bn -43.75bn
5802.53bn 1013.92 bn

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



