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Capital Market Report 11 October 2019 BONDS and SWAPS - YIELD CURVE

Foreigners sold R 3.4B for the week ended. They sold R186s, R213s, R2030s 000
and R214s, and bought R2023s, R209s, R2048s and R2040s. AIR02s was the )

weakest performer this week losing over 90bps over its benchmark. NTC20s and ) Yieldcurve | 20
APF05s were big movers on the upside this week gaining over 20 bps over their g

benchmarks.
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16-Oct-19 | 10:30:00|UK Consumer Price Index (YoY) Sept'19 1.70%| 1.60%

R 200 580 000 R 236 070 000 -R 35 490 000 11:00:00]EU Consumer Price Index (YoY) Sept'19 0.90%]_0.90%

R 2 355 170 000 R 2 186 309 931 R 168 860 069 13:00:00[SA Retail Sales (YoY) Aug'19 2%| 2.60%
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Event Month  Previous Forecast

17-0ct-19 | 10:30:00|UK Retail Sales (YoY) Sept'19 2.70% 3%
CORPORATE SPREADS 14:30:00]US Initial Jobless Claims [ [ 2104 |
COMPANIOM COMPANIONS CURRENT PRIOR CHANGE
2023/04/30 R 2 023 166.5 75 91.5 PERFORMANCE
2023/08/06 JIBAR 364 362 2 -
2021/09/15 JIBAR as 84 1 Performance Total Return
2023/02/28 R 2 023 57 56 1 YiD
ASN204 2022/06/20 JIBAR 225.65 225 0.65
VO35 2022/04/07 JIBAR 193| 192.65 0.35
IDCG16 2025/11/12 JIBAR| 165.165 165 0.165
SVNEFSN >034/07/31 R 209 111| 111.5 -0.5 1to 3 Years
Dw23 2022/02/27 R 20232 o5 o6 -1 3 to 7 Years
2020/09/20 JIBAR 87 88 -1 7 to 12 Years
2025/03/09 JIBAR 126 127 -1
2020/10/01 R 2 023 18.5 20 -1.5 Over 12 Years
2020/03/27 JIBAR 90 92 -2
2024/02/11 JIBAR 152 155 -2
2022/09/05 JIBAR 140 143 -3
2022/09/02 LIBAR a0l 143 3 AUCTION RESULTS FOR THE WEEK
2023/11/09 JIBAR 120 125 -5 Government Bond Auction Results
2024/03/12 JIBAR 158 165 -7
2027/11/19 R 186 105 115 -10 Bonds R 2032 R 2 035
2023/02/13 JIBAR 150 160 -10 Amount on Auction{R'm)
2022/09/30 JIBAR 283 205 -12 . . '
2024/10/11 JIBAR 162.5 175 -12.5 B!ds Received (R'm)
2024/09/19 JIBAR 375 390 -15 Bid to Cover
2020/03/22 JIBAR 100 117.5 -17.5 clearing Yield (%)
2020/07/27 JIBAR 83 103 -20 - - -
2020/08/24 JIBAR 130 189 _s9 Inflation Linked Bond Auction Results

Yield Curve- Week on Week
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R2023

R 209
R 186

Bonds R 2 025
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 2032 R 2037

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2 025 R 2033 R 2 046

TURNOVER STATISTICS
R'Bn
Standard Repo
10-Oct'18  10-Oct'19 Change 10-0ct '18 10-Oct '19

27.71bn

-137.24 bn 193.02 bn

-185.78 bn 434.62 bn
7397.01bn| 7878.14bn| 481.13bn| 8179.95bn

Change

Daily -106.29 bn

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



