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Capital Market Report 08 May 2020

Foreigners sold R 700M for the week ended. They bought R2030s, R186s and
R2032s, and sold R2035, R2037s & R2023s. BIDO7s was the weakest performer
this week giving away over 65pps over JIBAR, whilst NGT103s & SBT201s

were the best performers, gaining over 30bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES
R 64 097 000
R 915 000 000
R 8 620 240 645
R 10 0332 060 232
R 1 380900 000
R 3 645 034 000
R 1637 175 655
R 1 468 760 000
R 1453 193 142
R 532 632 183
R 830 303 000
R 901 409 755
R11703897 385

SALES

R 1 042 340 000
R 2 1038 260 000
R 7932002913
R 5 218 304 416
R 2 338 515 656
R 2320 652 123
R 2 709 039 290
R 2 297 500 000
R 3 102 597 008

R 441 532 000

R 546 512 365
R 1197 978 306
R 1 664 000 000

NETT
-R 978 243 000
-R1193 260 000
R 688 237 732
R 4 814 755 816
-R957 615 656
R 824 381 877
-R1071 863 635
-R 828 740 000
-R 1 649 403 866
R 91 100 183
R 283 795 635
-R 296 568 551
-R 493 102 615

R 32 652 707 997 |R 33 419 234 077 -R 766 526 080

CORPORATE SPREADS

COMPANIOM COMPANIONS CURRBRENT PRIOR CHANGE
2020/06/320 JIBAR 142.5 77 65.5
2020/07 /27 JIBAR 121.65 70 51.65
2023/02/24 JIBAR 162.5 111 51.5
2024/03 /12 JIBAR 260 210 50
2021/11/16 R 2023 23.5 -8 41.5
2025/01/29 R 186 -74] -103.5 29.5
SBS56 2022/06/12 R 2023 54.5 25.5 29
SBS55 2022/06/12 JIBAR 163 136 27
2027/06/12 R 186 50 25.5 24.5
202301725 R 2023 122 o9 23
2023 /02/27 R 2023 148 125 23
2028/05/02 R 210 105 o4 11
2027703707 R 186 o -1 10
2024702714 JIBAR 153 144 9
202104715 JIBAR 190 184.5 5.5
2022/09/30 JIBAR 550 545 5
IDCG13 2023/04/26 JIBAR 220 217 3
sBSs18 2021/06/23 JIBAR 126.5 124 2.5
OML11 2024706711 JIBAR 243 241 2
BPPF11 2021 /07/23 JIBAR 115.65 115 0.65
MNBK432B 202402720 JIBAR 160 159.5 0.5
BPPF13 2023/10/09 JIBAR 127.25 127 0.25
HWAY 35S 2025/07/21 R 209 107 108 -1
2023/02/15 JIBAR 140 141.5 -1.5
2024708728 JIBAR 250 252 -2
2030/01/31 R 2 030 12 is -6
HWAY 34 2034/07/31 R 209 107 115 -8
FRX31 2031/02/21 R213 11 23 -12
FRX45 2045/04/14 R 2 044 52 69 -17
SBTZ201 2023/02/13 JIBAR 340 377 -37
MNGT103 2024/03/25 JIBAR 575 50 -75

Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Date Time Country Event Month Previous Consensus Forecast
12-May-20 Inflation Rate YoY Apr'20 4.30% 3.70%
yment Rate Q1 29.10% 35.00%
uring Pre ion YoY |Feb'20 -2.00% -1.80%

Inflation Rate YoY

GDP Growth Rate YoY Prel
| Retail Sales YoY
PPI YoY

13-May-20

14:30:00/US

Gold Production YoY
Mining Production YoY
Tnitial Jobless Claims 00/MAY

14-May-20|11:30:00(SA
11:30:00|SA

15-May-20[11:00:00[EU
14:30:00/US

GDP Growth Rate YoY 2nd Est_|Q1
| Retail Sales YoY |Apr20
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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

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2 025 R 2 046 R 2 050

TURNOVER STATISTICS

Standard

88.05 bn

205.87 bn 181.06 bn 149.95 bn

B . 121.54 bn 279.66 bn 149.95 bn

3 200.29 bn| 4 594.66 bn| 1 394.36 bn| 4 365.51bn| 4358.37 bn

41.19 bn 21.69 bn

Meonth to Date
Year to Date

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



