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Capital Market Report 01 March 2019

Foreigners bought R 2.1B for the week ended. They sold R186s, R213s,
R2035 and R209s, and bought R2023s, R214s, R2032s and R2048s.
SBS37s and DVF19s were the big movers on the upside this week
gaining over 28 bps over their benchmark. FS2C1s and FS2D1s were
the weakest performers giving away over 50bps over JIBAR.

WEEKLY NON RES STATS
PURCHASES SALES NETT
RO R 38 000 000 -R 38 000 000
R 60 356 000 R 19 198 000 R 41 158 000
R1264073 000 | R198 746 000 R 1 065 327 000
R 6503069000 | R7513012180 | -R 1 009 943 180
R 925 271 495 R 805 113 000 R 120 158 495
R1013 130000 | R2173 565000 | -R 1 160 435 000
R 2890 730000 | R 116 665 000 R 2 774 065 000
R 237 410 000 R 753 100 000 -R 515 690 000
R1737650000 | R1839646000 | -R 101996 000
R 362 040 000 R 106 505 988 R 255 534 012
RO R 65 805 893 -R 65 805 893
R 760 328 000 R 348 664 000 R 411 664 000
R 354 997 319 R 325 957 000 R 20 040 319
R 1782976 000 | R 1443 750 000 R 339 226 000
R 17 892 030 814 |[R 15747 728061 | R2 144 302 753

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE
2038/08/20 JIBAR 377 290 87
2038/08/20 JIBAR 234 130 >4
2038/08/20 JIBAR 163 115 48
2028/08/20 JIBAR 202 155 47
2021/04/26 JIBAR 160 125 35
2026/02/14 JIBAR 165 145 20
2019/05/24 R 207 117.5 102 15.5
2021/04/05 JIBAR 1287 1275 12
MTNOG 2020/07/13 JIBAR 1320 120 10
MTNOS 2020/10/11 JIBAR 140 131 9
ABFN10O 2019/10/28 JIBAR 87.5 30 7.5
S5B540 2020/11/12 JIBAR 114 107 7
MWARDL 2019/11/22 JIBAR 165 175 -10
SBET101 2022/03/21 JIBAR 365 375 -10
EMMO5 2029/04/17 R 213 165 177.5 -12.5
FRB13 2021/06/02 JIBAR 170 190 -20
NED19 2020/07/01 JIBAR 155 175 -20
FRB12 2019/06/02 JIBAR 125 150 -25
NGLO4 2023/03/20 JIBAR 215 240 -25
SBS37 2020/01/29 R 207 128.5 157 -28.5
DVF19 2019/05/31 JIBAR 50 30 -30

Yield Curve- Week on Week
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Bond Rates

R 208 6.945 7.115
R 209 9.590 9.670 9.500 9.640
R 186 8.665 8.740 8.530 8.730

BONDS and SWAPS - YIELD CURVE
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2023 R 2 030

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 029

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 2032 R 2037

Coupon

Amount on Offer (R'm)
Inflation Linked Bond Auction

Bonds R 2029 R 2038 R 2 050
Total Amount (R'm)

TURNOVER STATISTICS

R'Bn

Standard Repo

28-Feb '18 28-Feb '19 Change 28-Feb '18  28-Feb '19 Change
49.34 bn 30.01 bn -19.32 bn 22.70 bn 37.03 bn
128.45 bn 146.71 bn 18.26 bn 151.76 bn 220.25 bn
859.86 bn| -190.40 bn 847.02bn| 1035.85bn
1472.82bn| -421.21bn)| 1651.44bn| 2 021.90 bn
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