FFO SECURITIES (PTY) LTD

Authorised

d

Capital Market Report 10 July 2020

Foreigners sold R 1.2B for the week ended. They bought R2023s, R186s, and
R2048s, and sold R2030s, R214s & R209s. NEDT1Bs was the weakest
performer this week giving away 55pps over its JIBAR, whilst RDFB11s &
CLNG675s were the best performers, gaining over 50bps over JIBAR.

WEEKLY NON RES STATS

CORPORATE SPREADS

BOMND
NEDT1B
SPGOO8
BAW1E
IDCGO2
RDFB14
BAWZ1
ELZ0
ABFNZ29
SB5E56

BAYASY
CLN573
CLNG7S
RDFE11

PURCHASES
RO

R 806 500 000
R3 212049 328
R 3 181 620 000

R 643 500 000
R1190913 291
R 1459 166 000

R 610 735 000

R 1 063 000 000
R 678 120 878
R 152 117 580
R 811 899 857

R 2 365 810 000

SALES
RO

R 443 000 000
R 2 644 226 677
R 4 229 527 796

R 483 348 417
R 1443 740 670

R 469 958 089

R 4177 000 000

R 391 077 628
R 1 004 922 689
R 600 947 420
R 96 750 000
R1411 912 847

NETT

RO
R 363 500 000
R 567 822 651

-R 1047 907 796

R 160 151 533
-R 252 827 379
R 989 207 911

-R 3 566 265 000

R 676 922 372
-R 326 801 811
-R 448 829 840
R 715 149 857
R 953 897 153

R 16 180 431 934

R 17 396 412 233

-R 1215 980 299

COMPANION COMPANIONS CURRENT PRIOR  CHANGE
2021/11/26 JIBAR 405 350 55
2022/10/15 JIBAR 180 135 45
2020/12/05 JIBAR 125 107 18
2020/10/22 R 2 023 90 72 18
2023/03/12 JIBAR 220 203 17
2022/03/24 R 2023 86 73 13
2030/07/29 R 210 90 79 11
2025/08/29 JIBAR 155| 144.75| 10.25
2022/06/12 R 2 023 -13.5 -6.5 -7
2029/01/31 JIBAR 174| 181.5 -7.5
2021/11/16 R 2 023 -30.5| -22.5 -8
2024/02/20 R 2023 72.5 82 -0.5
2023/11/08 JIBAR 460 470 -10
2024/09/19 R186| -171.5| -157.5 -14
2029/06/26 JIBAR 166| 180.5| -14.5
2029/08/14 JIBAR 165 180 -15
2027/06/12 R 186 -20 -4 -16
2023/07/31 JIBAR 118 135 -17
2026/05/15 R 186 -79 -61 -18
2026/05/25 R 186 -67 -48 -19
2022/03/31 JIBAR 350 370 -20
2021/05/13 JIBAR 150 195 -45
2021/06/18 JIBAR 250 300 -50
2022/03/27 JIBAR 185 250 -65

Yield Curve- Week on Week
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BONDS and SWAPS - YIELD CURVE
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 186
Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 025

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%6)

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
Bonds

R 2 030 R 2048

Coupon

Amount on Offer {R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2 025 R 2 D38 R 2 050

TURNOVER STATISTICS
Standard e
'20  Change

Repo
08-July '20
27.52 bn
165.87 bn
244.51 bn
6 061.98 bn

08-July '19
70.50 bn
70.50 bn

380.90 bn

6813.19 bn

Change

Month to Date

Year to Date 5319.98 bn| 6 551.49 bn| 1 231.50 bn

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



