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Capital Market Report 06 December 2019 BONDS and SWAPS - YIELD CURVE

Foreigners bought R 3.3B for the week ended. They bought R186s, R2023s & e
R2030s, and sold R2035s, R2040s & R2048s. FRJ23s and SBS52s were the ] _ Yeaon | e
weakest performers this week losing over 6bps over JIBAR. ASN195s and

DV22s were the big movers on the upside this week gaining over 35 bps over — —

their benchmarks.
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IMPORTANT ECONOMIC INDICATORS
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CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE 13-Dec-19] 15:30:00]US Retail Sales Yoy
SBS52 2030/01/29 JIBAR 157.5 150 7.5
FR123 2023/07/31 JIBAR 108| 101.5 6.5
AIRLO1 2028/04/30 R 210 120.5 115 5.5 PERFORMANCE
MBFO57 2020/08/28 JIBAR 75 70 5 Performance Total Return
DV23 2023/02/27 R 2023 90 as 2 YiD
AADT 2021/04/15 R 2023 77 75 2 ALBI
LBK28 2028/05/15 R 2 030 117 115 2 GOVI
FRX23 2023/02/28 R 2 023 67 66 1 1to 3 Years
AIRDS 2030/05/29 R 213 150.5 150 0.5 YD TS
FRX45 2045/04/14 R 2 044 72 75 -3 7 to 12 Years
FRX32 2032/03/31 R 2032 23 28 -5 Over 12 Years
MTNOS 2020/10/11 JIBAR 95 100 -5
LGLO7 2022/10/04 JIBAR 145 151 -6
SBS53 2027/05/03 JIBAR 137.5 144 -6.5 AUCTION RESULTS FOR THE WEEK
MTNOS 2022/10/11 JIBAR 145 155 -10 Government Bond Auction Results
K2 . -11.
LBK27 2023;03;23 JIBAR 144.5 156 11.5 Bonds o ET - e
(V:Vel:-0 2020/11/19 JIBAR 95| 107.5| -12.5 . .
NS 2021/08/21 JIBAR %0 115 -25 A_';“"“t on A;Ct'?"(R =
2038/01/31 12038 103| 137.5| -34.5 Bids Received (R'm)
2038/01/31 12038 80 115 -35 Bid to Cover
2020/02/07 R 2 023 -74 67 -141 Clearing Yield (%)
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Bond Rates
TURNOVER STATISTICS
R' Bn
R2023 Standard Repo
05-Dec'18 05-Dec '19 Change 05-Dec'18 05-Dec '19 Change
R 209 37.23bn| 26.49bn| -10.74 bn 32.47 bn 30.07 bn
141.71 bn 154.47 bn 12.75 bn 184.11 bn 264.77 bn
R 186 Month to Date 141.71 bn 154.47 bn 12.75 bn 184.11 bn 264.77 bn

8 934.61bn| 9 592.52 bn

Year to Date
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