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Codera’s FX forecasts updated 
daily/weekly

https://codera.co.za/coderas-fx-forecasts/

• Suite of different 
models, including 
implied fair value 
estimates

• Characterise the 
uncertainty around 
forecasts

• Assess historical 
forecast accuracy

• Reduce risk, fine-tune 
pricing approaches, 
making educated 
investment choices, and 
strategise around 
international financial 
transactions



Interactive models for strategic 
decisions (in excel e.g.)

https://codera.co.za/interactive-fx-forecasts-and-densities/

• What is the chance that rand will rise or fall? 

• Customisable Forecasts



Codera’s FX and oil price forecasts 
for CPI scenarios

https://codera.co.za/coderas-fx-forecasts/

• Adjust assumptions for customised forecasts



CPI forecasts using real-time data

• Demo: Video

• Nowcast driver analysis

• Using real-time alternative data

https://youtu.be/b4z_Y2GjqrE


Market reaction reports

• Within minutes of data releases

• Compare data outcomes to nowcasts

• Understand and predict market reactions



Market reaction reports



Bespoke analytics and metrics

https://codera.co.za/upgraded-cpi-common-suggests-higher-
underlying-inflation-pressures-than-other-core-measures/



Using alternative data to measure 
sentiment

https://codera.co.za/the-codera-trump-index/



https://codera.co.za/market-pricing-of-the-next-sarb-move/

Market pricing analysis



https://codera.co.za/sas-term-premium-on-the-rise/

Codera’s term premium model 
example



https://codera.co.za/decomposition-of-sas-sovereign-yield/

Understanding curve drivers



https://codera.co.za/south-africas-market-implied-neutral-

interest-rate/

Understanding market-implied 
neutral rates



https://codera.co.za/options-implied-expectation-for-zar-over-

next-12-months-2/

Extracting market-implied FX 
expectations and balance of risk



https://codera.co.za/fx-hedge-ratios/

FX Hedging Analytics



Automated nowcasts

• Weekly nowcast of GDP 

• Understand impact of new data releases (news)



Tracking judgement/model 
performance and compare to 
SARB/NT/IMF forecasts

https://codera.co.za/research/mpc-dashboard/



INFO@CODERA.CO.ZA
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