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Capital Market Report 03 May 2019 BONDS and SWAPS - YIELD CURVE

Foreigners bought R 1.2B for the week ended. They sold R186s,

R2023s and R208s, and bought R2032s, R209s and R2040s. LBK11s, viadcuve | "
FRC286s and CBL24s were the big movers on the upside this week " Ll
gaining over 30 bps over JIBAR. SBS25s were the weakest performer _—

giving away over 50bps over its benchmark. swap Curve |+

WEEKLY NON RES STATS

PURCHASES
RO

R 53 055 000
R 460 875 000
R 4 198 644 056
R 1922 636 939
R117 120 233
R 749 310 097

R 456 490 000

R 1326 364 451
R 212 325 000
R 1103 101 000

SALES

R 1321 679 076

R 236 360 000
R 1 316 094 000
R 4 465 692 406
R 1747 736 078

R 143 550 000

R 319 700 000

R 525 100 000

R 334 100 000
R 200 200 000
R 218 386 317

NETT
-R 121 679 076
-R 1832 305 000
-R 855 219 000
-R 267 048 350
R 174 900 861
-R 26 429 767
R 429 610 097

-R 63 610 000

R 992 264 451
R 12 625 000
R 884 714 683

IMPORTANT ECONOMIC INDICATORS
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R 788 548 009 R 272 700 000 R 515 248 00O Date Time  Country Event umh Previous Forecast
R 268 958 405 R 246 522 306 R 22 436 099 14:30:00}?5 Producer Price Index (YoY) Aprig 2.20%] 2.30%)
R12 143 183 190 |R 10 596 105 183 R 1 547 078 007 14:30:00(US Tnitial Jobless Claims 230K’

10-May-19] 10:30:00[UK Gross Domestic Product (YoY) Q1 1.40%)| 1.40%
CORPORATE SPREADS 14:30:00(US |Consumer Price Index (YoY) [apr19 [ 1.90%[ 2.10%]
BOND COMPAMNIOM COMPANIONS CURRENT PRIOR  CHANGE
2019/05/24 R 207 112 58 54
2021/11/16 R 208 167| 158.5 8.5 PERFORMANCE
2028/03/31 R 210 73.5 71.5 2 Performance Total Return
2019/06/12 R 207 93.5 91.5 2 YiD
2020/07/01 JIBAR 143.5 142 1.5 ALBI
2020/01/29 R 207 159.5 158 1.5 S
2022/09/12 JIBAR 379 378 1
2026/05/15 R 186 75.5 74.5 1 L i $UEEs
P2 VES Ml 2022 /05/30 JIBAR 113| 112.5 0.5 3 to 7 Years
OMLOS 2020/09/14 JIBAR 135.5 135 0.5 7 to 12 Years
2027/11/12 R 186 95 95.5 -0.5 Over 12 Years
2020/09/20 JIBAR 98 99 -1
2021/08/15 JIBAR 138 140 -2
2020/03/20 JIBAR 82.5 85 -2.5
2022703731 JIBAR aes 268 - AUCTION RESULTS FOR THE WEEK
2023/04/26 JIBAR 155 160 -5 Government Bond Auction Results
2020/01/23 JIBAR 85 90 -5 Bonds R 2030 R 2 040
2022/05/14 JIBAR 113 120 -7 . .
2025/11/12 JIBAR 178 189 -11 A!'nount - A"Ct'?"{n‘ m)
2019/11/28 R 207 202 237 -35 Bids Received (R'm)
2023/02/27 RO o 54 -54 Bid to Cover
2020/11/02 JIBAR 128 260 -132 Clearing Yield (%)
Inflation Linked Bond Auction Results
Yield Curve- Week on Week Bonds R 2 029
- Coupon .
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Bond Rates TURNOVER STATISTICS

Standard
‘19
57.71 bn

R 208
35.97 bn
40.48bn| 124.42bn
35.97bn| 57.71bn

3189.83 bn| 3 087.56 bn

21.73 bn 29.52 bn
74.93 bn 96.36 bn
21.73 bn 29.52 bn

-102.27 bn| 3 225.12 bn

38.23 bn
153.12 bn
38.23 bn

4 124.07 bn

R 209
R 186

Month to Date
Year to Date
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