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Capital Market Report 05 January 2018

Foreigners sold R 1.0 B for the week ended. They sold R204s, R186s, R2030s,
R214s and R209s and bought R2023s, R2032s and R2035s. SBS29s and SBS25s
had the best week gaining over 3bps over their benchmarks. FRX23s were the
weakest link selling off 2 bps over their benchmark.
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BONDS and SWAPS - YIELD CURVE
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IMPORTANT ECONOMIC INDICATORS

Time Country Event

08-Jan-18 08:00:00|SA Net $Gold & Forex Reserve

PURCHASES SALES NETT owan curve
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R 100 000 000D R 1 0438 390 000 -R 943 390 D00
R 32 000 000D R 504 800 000D -R 472 800 D00 =
R 55 400 000 R 241 600 000D -R 186 200 D00

12:00:00 | EU Retail Sales (YoY

09-Jan-18 12:00:00 | EU Unemployment Rate

16:00:00|SA Total New Vehide Sales (YoY

11-Jan-18 13:00:00|SA Manufacturing Production Index (YoY)

15:30:00|US Producer Price Index (YoY)

15:30:00 US Initial Jobless Claims 250K 247K

R12352792418 |[R13386411688 | -R1033 619 270

12-Jan-18 15:30:00|US Consumer Price Index (YoY) 2.20%| 2.20%

CORPORATE SPREADS

BOMND COMPANION| COMPANIONS| CURRENT| PRIOR|CHANGE PERFORMANCE
FRX23 2023/02/28 R2023 101 99 2 Performance Total Return
FRX26 2026/10/01( R186 114 113 1 AT
SBS18 2021/06/23 JIBAR 141.5 142 -0.5
SBS38 2025/01/29( R186 100( 1005 -0.5 e
SBS42 2025/11/12( R186 104 104.5 -0.5 2 to 7 Years
SBS45 2021/02/15 JIBAR 133 133.5 -0.5 7 to 12 Years
FRJI19 2019/04/04 JIBAR a7 a8 -1 Over 12 Years
FRJ20 2[]2[])'[]9/2[]' JIBAR 107 108 -1
FRX31 2031/02/21| R213 110 111 -1 AUCTION RESULTS FOR THE WEEK
SBS37 2020/01/29 B R207 85 86 -1 Government Bond Auction Results (14 December 2017)
FRX19 2019/11/15[ R207 59 61 -2 — N TEE Ao AT
FRX20 2020/10/01 R208 60 62 -2 Amount on Auction(R'm)
FRX30 2030/01/31 i R2030 103 105 -2 Bids Received (R'm)
SBS29 2019/06/12 R204 92 95.5 -3.5 Bid to Cover
SBS25 2019/05/24[ R204 88.5] 92.5 -4 Clearmgieldl(ou)
Yield Curve— Week on Week Inflation Linked Bond Auction Results
Bonds R 2 029 R 2033
11.00 1.500 C(}u p(}n 2 j 5 U
1.300 Amount issued (R'm) 325
10.00 1100 Bids received (R'm) 390
Bid to Cover 1.200
0.00 o300 Clearing Yield (%) 2.580
o AUCTION INVITATION FOR THE UPCOMING WEEK
8.00 0.500 Government Bond Auction
0300 Bonds R 2032 R 2 040 R 2044 R 2048
7.00 Coupon
0014 o010 001 Amount on Offer (R'm)
6.00 0000 ooy 0O 0025 g2z 004 003 0-100 Inflation Linked Bond Auction
-0.300 Bonds R 2 029 R 2033 R 2 D46
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Bond Rates TURNOVER STATISTICS
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For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za



