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Capital Market Report 12 August 2019 BONDS and SWAPS - YIELD CURVE

Foreigners sold R 2.9B for the week ended. They sold R2030s, R2044s, R209s

and R208s, and bought R186s, R2023s, R2035s and R2048s. SSN034s and vierdcura |

NBK30Bs were the weakest performers this week losing 2bps over JIBAR. —
SBS48s and SNT202s were big movers on the upside this week gaining over 28 _

bps over JIBAR. s

WEEKLY NON RES STATS

PURCHASES
R 10 100 00D
R 222 099 690

R 1291 420 000
RO 223 811 452
R 2 364 748 000

R 73 000 000

R 1932 200 000

R 1523 230 000

R 734 109 442
R 444 777 575
R 231 475 000
R 600 000 000
R 523 493 899
R 2 182 405 000

SALES
R 1 000 000

R 729 610 853
R 1079 531 000
R 7 709 438 081
R 4362 272 000

R 519 329 000

R 798 820 000

R 1061 866 254

R 1651 390 558
R 745 864 657
R 404 2320 000
R 452 612 000

R 1106 3802 798

R 1 906 870 000

NETT
R 9 100 000

-R 507 511 163

R 211 889 000
R 1514 373 371
-R 1997 524 000
-R 446 329 000
-R 605 520 000

R 461 263 746

-R917 281 116
-R 301 087 082
-R 172 855 000
R 147 388 000
-R 583 303 899
R 275 535 000

R 19 617 975 058

R 22 529 737 201

-R 2911 762 143

CORPORATE SPREADS
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BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE
NEK20B 2021/02/18 JIBAR 112 110 2 PERFORMANCE
=SSO 2020/06/02 JIBAR 202 200 2 Performance Total Return
LBK22 2020/09/04 JIBAR 123| 121.5 1.5 YiD
INLVO1 2024/08/12 JIBAR 416 415 1
SBS45 2021/02/15 JIBAR 105| 104.5 0.5 ALBI
NS EE N 2024 /05/30 JIBAR 130 137.5 -7.5 GOVI
20232/02/28 R 2 023 63 71 -8 1to 3 Years
2021/07/06 JIBAR 92.5 104 -11.5 3 to 7 Years
2032/03/31 R 2 032 38 50 -12 7 to 12 Years
2024/12/10 R 186 9.2 23 -13.8 Over 12 Years
2023/11/09 JIBAR 121 135 -14
2020/05/12 JIBAR 105 120 -15
2028/07/26 R 186 o1 106 -15
2030/01/31 R 2 030 o3 68 e AUCTION RESULTS FOR THE WEEK
2031/02/21 R 213 a7 63 -16 Government Bond Auction Results
2023/07/31 JIBAR 102 119 -17 Bonds R 186 R 2 030
2027/03/07 R 186 59 78 -19 Amount on Auction{R'm)
2026/10/01 R 186 53 73 -20 Bids R ived (R'
2021/06/23 R 2 023 33 53 -20 ids Received (R'm)
2023/12/03 JIBAR 210 238 -28 Bid to Cover
SBS48 2020/01/31 JIBAR 52 92 -40 Clearing Yield (%)
Inflation Linked Bond Auction Results (02 Aug 2019)
Yield Curve- Week on Week fhbis R R
Coupon 2.000 2.250 2.50
1.800 Amount issued (R'm) 220 320 220
10.00
Bids received (R'm) 1050 910 1085
Bid to Cover 4.773 2.844 4.932
9.00 u -
1300 Clearing Yield (%) 3.165 3.490 3.510
800 AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
7.00 0800 Bonds R 2 030 R 2035
Coupon
6.00
0300 Amount on Offer (R'm)
500 0.060 0008 Inflation Linked Bond Auction
001 0058 om0 0003 0003 0007 0002 Bonds R 2025 R 2 038 R 2 050
2.00 0.200 Total Amount (R'm)
1 2 6 9 12 15 18 21 24 30

Bond Rates

R2023

R 209
R 136

TURNOVER STATISTICS

Standard

262.87 bn
383.14 bn

Month to Date ..
8223.48 bn| 2 017.33 bn

Year to Date

5 807.05 bn| 6 391.37 bn

584.32bn| 6 206.15 bn

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



