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Capital Market Report 04 November 2019

Foreigners sold R 3.1B for the week ended. They bought R2023s, R2044s &
R2030s, and sold R186s, R2013s, R2048s & R2032s. BDX31s and APF08s were
the weakest performers this week losing over 30bps over their benchmarks.
CLN555s and FRC265s were big movers on the upside this week gaining over

120 bps over JIBAR.

WEEKLY NON RES STATS
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PURCHASES SALES NETT
RO R 105 000 000 -R 105 000 000
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-R 1662382591
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CORPORATE SPREADS

BOMND COMPAMNION COMPANIONS CURRENT PRIOR CHAMNGE
BDX31 20232/03/05 JIBAR 195 a5 100
APFOS8 2021/07/24 JIBAR 223 192 321
2023/12/07 R 197 112 100 12
SB519 2021/06/23 R 2023 42.5 36.5 6
FRX28 2028/07/26 R 186 75 73 2
MNBK12A 2021/03/19 R2023 30.5 28.5 2
GBLOZ2 2020/11/16 JIBAR| 125.775 135 0.775
ABKS1 2021/04/05 JIBAR 1281.8] 1281.2 0.63
HILB11 2024/03/15 JIBAR 165 175 -10
CLNS86 2025/09/16 JIBAR 300 315 -15
FRC200 20232/04/25 JIBAR 2900 208 -18
5SBS521 2026/05/15 JIBAR 130 148 -18
CLNS44 20232/12/20 JIBAR 250 270 -20
2026/02/14 JIBAR 131 155 -24
BAW 22 2022/12/07 JIBAR 133 165 -32
CLMNS91 2026/12/05 JIBAR 275 210 -35
BIDO7Y 2020/06/30 JIBAR 80 120 -40
20232/06/20 JIBAR 200 250 -50
2020/10/07 JIBAR 220 270 -50
2020/12/20 JIBAR 250 375 -125
2021/06/20 JIBAR 250 400 -150
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IMPORTANT ECONOMIC INDICATORS

Date Time
05-Nov-1912:00:00

Country Event Month  Previous Forecast

lEU_ |Producer Price Index (YoY) Sept'19 -0.70%)| -0.80%)
06-Nov-19)12:00:00/EU |Retail Sales (YoY 1.50%] 2.10%

07-Nov-19)08:00:00/SA  |Net $Gold & Forex Reserve
11:30:00]SA_ |Business Confidence Index
14:00:00]UK____ |BoE Interest Rate Dedsion
15:30:00]US _ [Initial Jobless Claims

$44.058 B
Oct'19 [ 92.4

PERFORMANCE

Performance Total Return

YtD

1 to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
Bonds R2023
Amount on Auction{R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results
Bonds R 2029

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2 030 R 2037 R 2 D48

Coupon

Amount on Offer {R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2029 R 2 038 R 2 050

TURNOVER STATISTICS

R'Bn

Standard
01-Nov '19

Repo
01-Nov '19
27.03 bn
258.98 bn

27.03 bn

01-Nov '18

24.03 bn

178.19 bn
24.03 bn

Change
-25.32 bn
67.79 bn
-25.32 bn
535.52 bn

01-Nov '18
86.87 bn
203.47 bn
86.87 bn
8 048.55 bn| 8 584.07 bn

Daily

Week to Date
Month to Date
Year to Date

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



