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Capital Market Report 05 March 2021 BONDS and SWAPS - YIELD CURVE
Foreigners sold R 9.2B for the week ended. They bought R2035s, R2040s and
R2044s, and sold R186s, R2030s & R2048s. NBK16As was the weakest
performer this week giving away 25pps over its benchmark, whilst FRJ23s was
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the best performer, gaining 21bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES
RO

R 457 060 000
R 7 109 444 028
R 2 700 974 000

R 823 888 640
R 1 189 598 000
R 1 287 882 196

R 912 224 000

R 1 807 030 000
R 842 774 000
R 468 494 000

R 1 354 248 000

R1126 140 844

SALES
RO
R 266 502 000
R13 381011117
R 4 843 331 434
R 1134 468 640
R 1 254 000 000
R1174 560 023

R 1138 760 000

R 2376 670 000
R 32 043 107
R1115 879 970
R 1 068 231 514
R 1 550 593 688

NETT
RO

R 100 558 000

-R 6 271 567 089

-R 2 142 357 434
-R 310 580 000
-R 64 402 000
R113 322173
-R 226 536 000
-R 569 640 000
R 810 730 893
-R 647 385 970
R 286 016 486
-R 424 452 844
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12:00:00 GDP Growth Rate YoY 3rd Est QQ4 -4.30% -5.00%
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CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE 12-Mar-21 -
V=TSN 2025/02/12 R 186 -85] -110 25 I eo00lUs—Tonrvay o8 Febas 100l i
SBS38 2025/01/29 R 186 -74.5| -93.5 19
SBS539 2030/01/29 R 213 -88 -99 11
FRX26 2026/10/01 R 186 -2 -10 s PERFORMANCE
FRX45 2045/04/14 R 2 D44 5 1 4 Performance Total Return
NETCO I 2025 /11/09 JIBAR 124 120 4 YiD
V:TECI: N 2023 /11/09 JIBAR 117 115 2 ALBI
SBS43 2027/11/12 R 186 28.5 27 1.5 GOVI
SBK23 2022/05/28 R 2023 25 24 1 1 to 3 Years
(UEHECE 2022/02/26 JIBAR 71| 70.705| 0.295 3 to 7 Years
SBS49 2022/01/31 JIBAR 76.5 77 -0.5 7 to 12 Years
SBS18 2021/06/23 JIBAR 39 40 -1 Over 12 Years
FRB25S 2024/09/19 JIBAR 330| 3325 -2.5
CCTOoZ 2024/06/12 R 186 20 25 -5
(M3l Bll 2024/03/25 JIBAR 3a3g 343 -5 AUCTION RESULTS FOR THE WEEK
122 - -
A 2022/03/07 JIBAR 65 72 7 Government Bond Auction Results
FRI21 2021/09/15 JIBAR 53 61 -8 o R 186
FRX23 2023/02/28 R 2 023 10 22 -12 ones
il 2025/06/25 JIBAR 240 252 -12 Amount on Auction(R'm)
FRI25 2025/03/09 JIBAR 115 130 -15 Bids Received (R'm)
NBK30A 202470220 R 2023 95 114 -19 Bid to Cover
FRI23 2023/07/31 JIBAR 89 110 -21 Clearing Yield (%)
Inflation Linked Bond Auction Results
Yield Curve- Week on Week Eaa R 2029
Coupon
o 5.000 Amount issued (R'm)
11.00 Bids received (R'm)
10,00 Bid to Cover
h Clearing Yield (%)
9.00
w00 AUCTION INVITATION FOR THE UPCOMING WEEK
o0 Government Bond Auction
7.00
Bonds R 2 035 R 2 040
6.00
2000 Coupon
e Amount on Offer (R'm)
o 000 Inflation Linked Bond Auction
3.00
vii oo oo 00 035 9 om o o o Bonds R 2 029 R2038 R 2 050
200 —= = 0.000 Total Amount (R'm)
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Bond Rates TURNOVER STATISTICS
n R'Bn
DPEI'I ngh Low Standard Repo
R20D23 5.195 5.395 5.145 5.350 Daily ”“‘E i Man “4‘2 BisHa)
R 209 10.180 10.650 10.110 10.545 Week to Date PP REL] 214.36 bn
Month to Date 232.95 bn B 214.36 bn .
R 186 ?-BUU ?-ﬁ?n ?- 195 ?-55[] Year to Date 2192.38 bn| 2116.49 bn 2488.73 bn| 1904.27 bn

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



