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Capital Market Report 12 March 2021 BONDS and SWAPS - YIELD CURVE

Foreigners sold R 1.6B for the week ended. They bought R2023s, R2035s and

R213s, and sold R186s, R2032s & R209s. NGT104ss was the weakest performer o e
this week giving away 40pps over its benchmark, whilst AGT04s was the best

performer, gaining 40bps over JIBAR.

WEEKLY NON RES STATS
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20:00:00|US Fed Interest Rate Dedision 0.25% 0.25% 0.25%

18-Mar-21 | 14:00:00|UK
15:30:00/US

BoE Interast Rate Decision 0.10% 0.10%
Initial Jobless Claims 13/MAR 712K 675K

CORPORATE SPREADS

- e - _— - - - - 19-Mar-21 | 01:30:00[Japan___|Inflation Rate YoY Feb'20 -0.60% -0.40%
BOMND COMPANIOMN COMPANIONS CURRENT PRIOR CHANGE [05:00:00[3apan __ [Bo) Interest Rate Decision [ [ -0.10%| | -0.10%)]
NGT104 2025/01/15 JIBAR 380 340 40
FRX31 2021/02/21 R 213 -31 -49 18
ABFN28 2023/08/29 JIBAR 105 o8 7 PERFORMANCE
SBS58 2027/06/12 JIBAR 134.5 130 4.5 Performance Total Return
V2L 20232/02/15 JIBAR 92.5 91 1.5 YiD
VETGCECR 2023702/ 24 JIBAR 92.5 01 1.5 G ~3.62% 7.89% 7.55%
TNZ3 2023/11/06 R 2023 198 199 -1 S0 ~3.61% 7.85% 7.52%

N c 1 to 3 Years -0.91% 4.18% 7.84%
NGT105 2025/05/22 JIBAR 405 406.5 -1.5 3 to 7 Years —2.72% 7.999, 11.58%
FRX23 2023/02/28 R 2023 8 10 -2 7 to 12 Years -4.02% 8.38% 8.99%
SBS4 2021/11/16 R 2023 -89 -87 -2 Over 12 Years -4.26% 8.47% 5.54%
DVF22B 2022/08/29 JIBAR 230 233 -3
FRX26 2026/10/01 R 186 -7 -2 -5
(eRul:N 2023/10/20 JIBAR 345 352 -7 AUCTION RESULTS FOR THE WEEK
SBT101 2022/03/31 JIBAR 255 262 -7 Government Bond Auction Results

e ) - Amount on Auction{R'm)

GRT19 2022/03/14 JIBAR 150 168 -18 Bids Received (R'm)

NTC32 2022/09/29 JIBAR 140 175 -35 Bid to Cover

I E Sl 2025/10/27 JIBAR 375 415 -40 Clearing Yield (%)

Inflation Linked Bond Auction Results
Yield Curve- Week on Week Bonds R 2029
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a0 AUCTION INVITATION FOR THE UPCOMING WEEK
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Bond Rates TURNOVER STATISTICS -
Dpe n High Low Standard Repo
11-Mar '20 11-Mar '21 Change 11-Mar '20 11-Mar '21
R 2023 5.370 5.530 5.320 5.400 60.59 bn 1.69 bn 44.91bn 27.13bn
R 2[]9 1[]_585 1[]_84[] 1[]_56[] 1[]_68[] 175.15bn 38.97 bn 185.71 bn 185.13 bn
Month to Date 516.23 bn 457.12bn| -59.11 bn 473.13 bn 389.02 bn
R 186 7.600 7.840 7.360 7.500 A 2475.66bn| 2376.34bn| -99.32bn| 2747.50bn| 2118.16 bn
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