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

Foreigners sold R 2.8B for the week ended. They sold R186s, R2048s,

R2040s and R209s, and bought R2030s, R214s, R2023s and R213s. e
FRX19s and E170s were weakest performers this week giving away _VedOnw | .
over 2bps over their benchmarks. IBL94s and HWFQ7s were big

movers on the upside this week gaining over 80 bps over JIBAR.
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PERFORMANCE
C RPORATE SPREADS Performance Total Return
) COMPANIOMN COMPANIONS CURREMT PRIOR CHANGE YiD
2019/11/15 R 2023 19 6.5 12.5
2020/08/01 R 2023 44.5 42 2.5
2020/11/11 JIBAR 91 92.5 -1.5 1to 3 Years
2020/10/23 JIBAR 105 107 -2 3 to 7 Years
2028/07/26 R 186 118 120 -2 7to 12 Years
2031/02/21 R 213 77 79 -2 Over 12 Years
2032/03/31 R 2032 64 66 -2
2027/01/25 JIBAR 158 162 -4 AUCTION RESULTS FOR THE WEEK
2020/07/13 JIBAR 103 110 -7 Government Bond Auction Results
2045/04/14 R 2 044 90 105 -15 Bonds R 2 030 R 2032
GRT14 2021/09/15 JIBAR 102.5 130 -27.5 Amount on Auction{R'm)
CIUSIEREN 2019/09/19 JIBAR 25 105 -80 Bids Received (R'm)
1BL94 2019/09/06 JIBAR 50 170] -120 P
Clearing Yield (%)
Yield Curve- Week on Week Inflation Linked Bond Auction Results
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TURNOVER STATISTICS
Bond Rates -
DPE n High Standard Repo
11-Jul'18  11-Jul'19  Change 11-Jul'18  11-Jul'19
R2023 7.330 7.330 Daily 44.20 bn 24.42 bn
R 209 0_400 0415 0.280 0.415 Week to Date 66.02bn|  182.75bn
Month to Date 158.11 bn 406.76 bn
R 186 8.160 8.160 7.990 8.080 ACCIR N CIe g 5 108.28 bn| 5484.03 bn| 285.75bn| 5076.58bn| 7 013.55 bn| 1 936.97 bn
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