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Capital Market Report 07 December 2018

Foreigners sold R 270M for the week ended. They sold R2023s, R204s,
R2040 and R2044s, and bought R186s, R209s, R2048s and R2032s.
SBT101s, APF02s and FRB23s were the big movers on the upside this
week gaining over 40 bps over JIBAR. SBS52s, LBK11s and SBS4s
were the weakest performers giving away over 15bps over their
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WEEKLY NON RES STATS
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IMPORTANT ECONOMIC INDICATORS

Date T Country Event
11-Dec-18 Production (YoY)

1 Manufacturing Production Index
15:30:!

12-Dec-18 Con Price Index (YoY)

13:00:00|SA Retail Sales (YoY)

15:30:00|US Consumer Price Index (MoM

R 519 188 977 R 287 5432 000
R 14 044 645 358 |R 14 320 707 632

R 221 645 977
-R 276 062 324

CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
SBS4 2021/11/16 R 208 154 135.5 18.5
LBK11 2019/11/28 R 207 237 220 17
SBS52 2030/01/29 JIBAR 205 190 15
FRJ19 2019/04/04 JIBAR 65 60 5
FRX31 2031/02/21 R 213 106 105 1
ABFN10 2019/10/28 JIBAR 82.5 93 -10.5
IBL8S 2019/05/20 JIBAR 87.5 100 -12.5
ABFN26 2029/10/17 JIBAR 190 205 -15
BAW18 2020/12/05 JIBAR 140 163 -23
2022/03/28 JIBAR 175 200 -25
2021/02/15 JIBAR 130 155 -25
2019/06/12 R 204 130 210 -30
2021/10/17 JIBAR 109 143 -34
2022/03/31 JIBAR 445 436 -41
2019/09/26 JIBAR 150 200 -50
2022/09/20 JIBAR 225 300 -75

Yield Curve- Week on Week
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 186
Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 025

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 2048
Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds
Total Amount (R'm)

R 2 025 R 2 038 R 2 050

TURNOVER STATISTICS
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06-Dec '17 06-Dec'ls Change 06-Dec'17 06-Dec'18 Change

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



