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Capital Market Report 20 September 2019 BONDS and SWAPS - YIELD CURVE
Foreigners sold R 1.3B for the week ended. They sold R186s, R213s, R2023s o a0
and R20357, and bought R2030s, R214s, R2032s and R2048s. SBS48s was the
weakest performer this week losing over 12bps over JIBAR. EQS06s and
NED19s were big movers on the upside this week gaining over 30 bps over their
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WEEKLY NON RES STATS
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country

Month  Previous Forecast

24-5ep-19102:00:00(SA___Heritage Doy | | |

26-Sep-1911:30:00|SA

Producer Price Index (YoY)

Aug'19

14:30:00]US Initial Jobless Claims 208K
14:30:00[US Gross Domestic Product Q2 (Final) 2% 2%
CORPORATE SPREADS
BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE
2020/01/31 JIBAR 49.5 37.5 12 PERFORMANCE
2045/04/14 R 2 044 68 63 5 Performance Total Return
2024/08/28 JIBAR 170 168 2 T
2022/09/05 JIBAR 143| 1425 0.5
2021/09/15 JIBAR 97 o8 -1
SN 2035/07/31 R 209 111.5| 1125 -1
FRX30 2030/01/31 R 2 030 42 49 -7 1to 3 Years
NGLO4 2023/03/20 JIBAR 172.5 180 -7.5 3 to 7 Years
BGTO1 2022/09/12 JIBAR 285 293 -8 7 to 12 Years
2021/11/26 JIBAR 270 280 -10
2020/10/19 JIBAR 120 130 -10 Over 12 Years
2023/02/28 JIBAR 125| 1355 -10.5
2026/04/02 JIBAR 152 164 -12
2022/03/15 JIBAR 160 172 -12 AUCTION RESULTS FOR THE WEEK
2021/08/20 JIBAR 162 175 -13 "
2022712708 JIBAR 185 198 _1a3 Government Bond Auction Results
2025/11/12 JIBAR 165 178 -13 Bonds R 2032
;g;g;‘;?ji; ;:g:ﬁ 12? ig: ’ig Amount on Auction{R'm)
2021/04/25 JIBAR 125 150 -25 B!ds Received (R'm)
2020/04/09 JIBAR 270 200 -30 Bid to Cover
2020/07/01 JIBAR 110] 143.5 -33.5 Clearing Yield (%)
Inflation Linked Bond Auction Results
Yield Curve- Week on Week Bonds R 2 029
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1.000 Government Bond Auction
700 500 Bonds R 2023 R 2 030 R 2 037
6.00 0.600 COI.IpOI‘I
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Bond Rates TURNOVER STATISTICS

R'Bn
Standard Repo
19-Sept '18 19-Sept '19 Change 19-Sept '18  19-Sept '19
6.85 bn
62.21 bn
83.99 bn
1526.64bn|7497.71 bn|5971.07 bn| 7530.45 bn

R2023

Change

R 209
R 186

Month to Date
Year to Date
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