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Capital Market Report 03 January 2020

Foreigners sold R 130M for the week ended. They bought
R186s, R209s, & R2048s, and sold R2023s, R2035s & R2037s.
FRX20s and FRX23s were the big movers on the upside this
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week with each gaining 3 bps over their benchmarks.

WEEKLY NON RES STATS
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IMPORTANT ECONOMIC INDICATORS

Date Time

Event

Month Previous
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CORPORATE SPREADS
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Yield Curve- Week on Week
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TURNOVER STATISTICS
R'Bn
Standard Repo
02-Jan'19 02-Jan '20  Change 02-Jan'19  02-Jan '20

9186.27 bn| 9915.38 bn| 729.11 bn| 10 508.31 bn| 12 930.11 bn| 2 421.79 bn

Year to Date

06-Jan-20| 1 00|EA PPI YoY Nov'19 -1.90% -1.90%| -1.70%
0! 00| Germany | Retail Sales YoY Nov'19 0.80% 0.90%| 1.20%
07-Jan-20 | 12:00:00 EA Inflation Rate YoY Flash Dec'19 1.00% 1.30%| 1.20%
12:00:00 EA Retail Sales YoY Nov'19 1.40% 1.30%| 2.10%
14:00:00/SA Total New Vehicle Sales Dec'19 44.74K 39K
15:30:00|US Balance of Trade " $-47.2B| $-49.0B| $-43B

08-Jan-20

09-Jan-20

10-Jan-20 | 15:30:00|US
[15:30:00]us

Non Farm Payrolls
|Unemgloyment Rate [Dec'19 [ 3.50%|

3.50%]| 3.60%]
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results (19 December 2019)
R 2023 R 2030

Bonds
Amount on Auction{R'm)

Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results (13 December 2019)
Bonds R 2 025 R 2 038 R 2 050

Coupon 2.000 2.250 2.50
Amount issued (R'm) 350 330 360
Bids received (R'm) 350 680 1430
Bid to Cover 1.000 2.061 3.972
Clearing Yield (%) 3.550 3.830 3.910

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
Bonds

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2 025 R 2 D38 R 2 050

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



