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Capital Market Report 06 September 2019

Foreigners bought R 1.3B for the week ended. They sold R186s, R2023s, R208s
and R2040s, and bought R2048s, R2044s, R2030s and R214s. E175s, SBS21s
and E174s were the weakest performers this week losing over 10bps over their
benchmark. NBK28As and NBK22As were big movers on the upside this week

gaining over 76 bps over their benchmarks.

WEEKLY NON RES STATS

PURCHASES SALES NETT
RO R 19 773 800 -R 19 773 800
RO R 303 400 000 -R 303 400 000

R 2 268 000 000
R 6 475 587 000
R 1499 737 000

R 799 327 000
R 1 393 900 000

R 857 250 000
R 2134945 000

R 775 500 000
R 1438 868 317
R 1242 740 000
R 1232 720 000
R 3 627 927 267

R 4 006 833 000
R 7 529 674 300
R 620 858 700
R 462 027 000
R 1172 200 000
R 784 205 104
R 2 047 580 000
R 669 372 828
R 1470 759 996
R 915 740 000
R 486 910 000
R 1341 616 546

-R 173338332 000
-R 1 054 087 200
R 808 878 300
R 3227 790 000
R 221 700 000
R 73 044 896
R 87 365 000
R106 127 172
-R 31 891 679
R 327 000 000
R 745 810 000
R17386310721

R 23 747 001 584 |R 22 400 961 274 R 1346 040 310

CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHAMNGE
2026/05/15 JIBAR 148 137 11
2020/08/01 R 2 023 95 a5 10
2021/08/01 R 2 023 100 a0 10
2022/10/04 JIBAR 154 152 2
2028/12/10 R 213 162 160 2
2024/02/20 R 2023 920.5 89.5 1
2023/06/05 R 2023 110 109.5 0.5
20232/07/21 JIBAR 104 114 -10
2023/09/28 JIBAR 125 135 -10
2022/12/08 JIBAR 198 210 -12
2022/09/30 JIBAR 295 310 -15
2022/04/07 JIBAR 193 210 -17
2021/04/13 JIBAR 150 168 -18

NBK36B 2026/05/10 JIBAR 140 171 -31

SBK2G5 2021/04/25 JIBAR 150 181 -321

OMLDG 2022/03/19 R 2023 160 195 -35

MNEDT1B 2021/11/26 JIBAR 280 325 -45

oMLODS 2022/09/14 R 2023 160 210 -50

BGL1S 2022/03/17 JIBAR 185 250 -65

NEDT 1A 2021/05/21 JIBAR 278 350 -72
2022/11/19 R 2023 98 174 -76
2023/08/02 R 2023 94 171 -77

Yield Curve- Week on Week
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds

Amount on Auction{R'm)
Bids Received (R'm)

Bid to Cover

Clearing Yield (%)
Inflation Linked Bond Auction Results

Bonds
Coupon

R 2023

R 2032

Amount issued (R'm)
Bids received (R'm)

Bid to Cover

Clearing Yield (%)
AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds

Coupon

R 2 025

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

Bonds

R 2035

R 2 040

Total Amount (R'm)

R 2 025

R 2033

R 2 046

TURNOVER STATISTICS

Month to Date
Year to Date

Standard
t'19

6483.29 bn| 7 101.78 bn

R

Change
39.05 bn
3.97 bn
3.97 bn
618.49 bn

Bn
Repo
05-Sept '18  06-Sept '19
32.98 bn
199.92 bn
199.92 bn
7099.90 bn

Change

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



