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Capital Market Report 09 March 2018 BONDS and SWAPS - YIELD CURVE
Foreigners bought R 4.4B for the week ended. They sold R186s, "

R207s, R208s and R204s and bought R186s, R2023s, R2048s
and R209s. APF03s and BAYAS7s had the best week gaining —
over 10bps over JIBAR. ABS6s and SBS29s were the weakest

link selling off well over 16bps over their benchmark. —
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WEEKLY NON RES STATS

PURCHASES
RO
RO
RO
R 5> 073 000
R 1087 552 404
R 9 892 490 192
R 1 500 328 000
R 496 413 262
R1143 724 000
R 839 754 713
R 1 530 590 000
R 721 683 662
R 471 543 397
R 783 470 000

SALES
RO
R 45 300 000
R 111 800 000
R 23 400 000
R 385 861 404

R 10 806 919 307

R 630 717 921
R 211 865 927
R 699 519 000
R 211 062 329
R 846 330 019
R 494 783 682
R 25 620 220
R 610 500 000

NETT

RO
-R 45 300 000
-R 111 800 000
-R 18 322000
R 701 691 000
-R 914 429 115
R 869 610 079
R 284 547 335
R 444 205 000
R 6238 692 384
R 684 259 981
R 226 904 980
R 445 923 177
R 172 970 000

R 693 764 189 R 355 574 378
R 1954443 000 | R1 248 363 772

R 21125839819 |[R16 707 622 959

R 343 189 811
R 706 074 228

R 4418 216 860

CORPORATE SPREADS

BOMD COMPANION COMPANIONS CURRENT PRIOR CHANGE
ABS6 2020/06/01 R207 114 96.5 17.5
S5B529 2019/06/12[ R204 138 121.5 16.5
SBS25 2019/05/24[ R204 139 123.5 15.5
SBS37 2020/01/29[ R207 171.5 165.5 6
SB538 2025/01/20( R1386 116 115 1
NGLOD1 2021/09/22 JIBAR 292 292 0
NGLD2 2022/03/15 JIBAR 357 357 0
NGLO3 2022/05/26 JIBAR 375 375 0
SBS5E 2027/06/12 JIBAR 187 187.5 -0.5
MTNOD9 2022/10/11 JIBAR 185 191 -6
APFD3 2018/08/07 JIBAR 70 80 -10
BAYAL7 2022/03/31 JIBAR 450 500 -50

Yield Curve- Week on Week
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Time Country

14:30:00|US Retail Sales (MoM) Feb'18 -0.30%0.30%
14:30:00/US Producer Price Index (YoY’ Feb'18 2.70%2.70%

15-Mar-18|11:30:00/SA____|Mining Production (YoY’ 0.10%| |
14:30:00 m Initial Jobless Claims _

16-Mar-18|12:00:00 EU

Consumer Price Index (YoY)
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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

R 2 029

R 2030 R 2032 R 2 044

Bonds
Coupon
Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

Government Bond Auction

Bonds R 2 040 R 2 044 R 2048

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2029 R 2033 R 2 046

TURNOVER STATISTICS
R' Bn
Standard Repo
09-Mar '17 09-Mar '18 09-Mar '17 09-Mar '18
29.63 bn 30.07 bn

170.91 bn| 202.90 bn

261.32bn| 255.00 bn
829.67 bn| 1 620.86 bn| 1 906.42 bn

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



