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Capital Market Report 11 December 2020

Foreigners sold R 540M for the week ended. They bought R2030s, R186s, and
R2048s, and sold R2035s, R2044s & R2040s. FRBI46s was the weakest
performer this week giving away 52pps over its benchmark, whilst ABS18s was

the best performer, gaining 27bps over its benchmark.

WEEKLY NON RES STATS
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IMPORTANT ECONOMIC INDICATORS
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BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE :00: Bo Tnterest Rate Decision
FRBI46 2046/03/31 12046 152 100 52 15:30:00|US Initial Jobless Claims 12/DEC
GRTO7 2024/02/21 JIBAR 173 135 38 18-Dec-20 [ 05:00:00|Japan___|Bo) Interest Rate Decision .
SBES57 2024/06/12 JIBAR 100 a1 9 [09:00:00[UK Retail Sales YoY [Nov20 | 5.80%| | 6.40%|
DVFB25 2024/05/31 JIBAR 247.5 240 7.5
SBS66 2022/06/26 JIBAR 71 64.5 6.5
LGLO7 2022/10/04 JIBAR 150 145 5 PERFORMANCE
SBS52 2030/01/29 JIBAR 136.5 132 4.5 Performance Total Return
SBS67 2029/06/26 JIBAR 133.5 129 4.5 YiD
2030/01/31 R 2 030 -55 -59 4
2024/01/31 R 186 -177 -181 4
INLVOS 2023/03/22 JIBAR| 353.289 350| 3.289
SBS41 2022/11/12 R 2 023 38 35 3 1to 3 Years
FREZ4 2023/11/08 JIBAR| 329.667 327| 2.667 3 to 7 Years
SBS47 2023/02/15 JIBAR 83 80.5 2.5 7 to 12 Years
SBS68 2024/11/21 JIBAR 104.5 102 2.5 o 12 ¥
SBS46 2023/02/15 R 2 023 as 16 2 e, =
SBS49 2022/01/31 JIBAR 63.5 61.5 2
2022/06/12 JIBAR 70 68 2
2021/06/23 JIBAR 30 37.5 1.5 AUCTION RESULTS FOR THE WEEK
2024/03/25 JIBAR 391 390 1 "
2022701731 R 2 023 ‘o.s s 1 Government Bond Auction Results
2022/08/23 JIBAR 80 83 -3 Bonds R 186
2021/12/12 JIBAR 125 134 -9 Amount on Auction{R'm)
2024/02/20 R 2 023 85 95.5 -10.5 Bids Received (R'm)
2022/06/12 R 2 023 10.5 23 -12.5 e
2022/03/24 JIBAR 125 140 -15 id to Cover o
ABS18 2023/09/26 R 2 023 58 a5 -27 Clearing Yield (%)
Inflation Linked Bond Auction Results
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Bond Rates TURNOVER STATISTICS
Open High R’ Bn
p g Standard Repo
R2023 4.555 4.700 4.505 4.680 10-Dec'19  10-Dec '20 Change 10-Dec'19 _ 10-Dec'20 Change
51.81 bn -13.54 bn 16.73 bn
R 209 10.425 10.435 10.275 10.275 83.19 bn 58.20 bn 151.60 bn
282.22 bn 3.86 bn 305.33 bn
R 18‘6 6-9?0 ﬁ.g?ﬂ 6-830 6-865 Year to Date 9 720.28 bn| 10 714.08 bn 993.80 bn| 12 645.30 bn| 10 614.55 bn| -

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



