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Capital Market Report 06 November 2020 BONDS and SWAPS - YIELD CURVE
Foreigners bought R 9.1B for the week ended. They bought R2030s, R2032s,
R2035s and R2048s, and sold R2023s, R186s & R2044s. HILB08s was the
weakest performer this week giving away 50pps over JIBAR, whilst KAP007s
was the best performer, gaining 75bps over its benchmark.
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11:30:00[SA Gold Production YoY Sep'20 -14.80% -4.00%
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15:30:00|US ’ﬂ.ﬂ.atinn Rate YDY Oct'20 1.40% 1.50%
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HILBOS 2022/03/29 JIBAR 300 250 50
2022/03/17 JIBAR 130 100 20
2027/06/12 R 186 -36 -50 14 PERFORMANCE
2021/11/16 R 2023 -53| -59.5 6.5
2027/11/12 R 186 -32 -35 3 Performance Total Return
SUTNEESN 2034/07/31 R 209 105 104 1 YiD
CBL29 2024/04/30 JIBAR 154| 1s53.5 0.5
SBS67 2029/06/26 JIBAR 126.5 127 -0.5
ES23 2023/01/25 R 2023 109 110 -1 1 to 3 Years
SBS18 2021/06/23 JIBAR 27.5 28.5 -1 2 to 7 Years
MEBFO59 2021/05/21 JIBAR 105 108 -3
2026/05/15 R 186 -04| -ss.s5 -5.5 7 to 12 Years
GRT27 2023/09/28 JIBAR 186.5| 192.5 -6 Over 12 Years
BID1 2023/11/15 JIBAR 131 128 -7
MBPO29 2021/02/23 JIBAR 80 8s -8
ses3 2026/05/25 R1se| -s87s| -79| -as AUCTION RESULTS FOR THE WEEK
FSBA3 2022/08/20 JIBAR 132 142 -10 =
Nl 20>4/00/18 JIBAR 190 200 _10 Government Bond Auction Results
SBS42 2025/11/12 R 186 -125 -114 -11 Bonds R 2 030 R 2 035
2026/10/01 R 186 -29 -1z -12 Amount on Auction{R'm)
2021/08/21 JIBAR 104 123 -19 Bids Received (R’
2032/03/31 R 2 032 -114 -72 -42 LIRS (R'm)
2024/11/11 JIBAR 250 303 -53 Bid to Cover
2021/10/26 R 2 023 175 250 -75 Clearing Yield (%)
Inflation Linked Bond Auction Results
Yield Curve- Week on Week HIT1S R 2029
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Bond Rates TURNOVER STATISTICS
. R'Bn
Dpen ngh Standard Repo
R2023 4.215 4.200 4.130 4.175 . 05-Nov '19  05-Nov '20 Change 05-Nov '19  05-Nov '20
R 209 10.910 10.980 10.240 10.510
R 186 7.080 7.155 6.710 6.840 R s670.83bn|9675.13bn| 995.30 bn| 11 339.17bn
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