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Capital Market Report 11 September 2020 BONDS and SWAPS - YIELD CURVE

Foreigners bought R 130M for the week ended. They bought R186s, R2030s,

and R2035s, and sold R2023s, R2037s & R2048s. KAP006s was the weakest

performer this week giving away 37pps over JIBAR, whilst FRBI23s and vieacurve | .
AGTO01s were the best performers, gaining over 50bps over their benchmarks. S
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CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE 12:00.00158 P e T Rt e Soes
KAPOOG 2021/06/29 JIBAR 262 225 37
INAC f ; 18-Sep-20 | 01:30:00 Japan Inflation Rate YoY Aug'20 0.30% 0.20%
V045 2022/01/31 R 212 172 145 27 [ [uk [Retail Sales Yoy [Aug20 | 1.40%)| [ 0.90%
ABFN26 2029/10/17 JIBAR 160 158 2
FRB23 2022/09/20 JIBAR 240| 240.42| -0.425
SBS18 2021/06/23 JIBAR 43.5 44 -0.5 PERFORMANCE
FRBIZ22 2022/01/31 R 212 66 67 -1 Port |
PN 2024/03/13 12025 473 475 -2 erformance Lot=tens s
MTNO9 2022/10/11 JIBAR 220| 2225 -2.5 ALBI D)
IDCG16 2025/11/12 JIBAR 231 235 -4
SBSS56 2022/06/12 R 2 023 -9 -a.5 -1.5 GOVI
NGLOS 2023/07/26 JIBAR 285| 289.97| -4.974 1to 3 Years
SBS4 2021/11/16 R 2023 -37 -31 -6 3 to 7 Years
SBS39 2030/01/29 R 213 -156| -149.5 -6.5 7 to 12 Years
SBS50 2022/01/31 R 2023 -27 -19.5 -7.5 Over 12 Years
SBS27 2024/02/20 R 2023 74.5 83.5 -9
BGL14 2021/11/03 JIBAR 160 172 -12
2025/10/08 JIBAR 207 220 -13
2022702712 JIBAR ppad 200 1s AUCTION RESULTS FOR THE WEEK
2024/09/19 JIBAR 465 4382 -17 Government Bond Auction Results
2021/11/24 JIBAR 130 155 -25 Bonds R 186
2022/10/28 JIBAR 80 111 -31 . ,
2028/03/31 R 210 50 as.5| -48.5 Af““““t on A“Ct'?"(R m)
2023/10/10 JIBAR 330 385 -55 Bids Received (R'm)
FRBIZ3 2023/12/07 R 197 35 112 -77 Bid to Cover
Clearing Yield (%)
. Inflation Linked Bond Auction Results
Yield Curve- Week on Week Bonds B e
Coupon
1200 Amount issued (R'm)
.00 Bids received (R'm)
10.00 Bid to Cover
5.400 Clearing Yield (%)
s.00 AUCTION INVITATION FOR THE UPCOMING WEEK
2.400 Government Bond Auction
&0 Bonds R 2 032 R 2 037 R?2 048
- 1.400 Coupon
Amount on Offer {R'm)
200 o35 oo7s 0107 0091 0095 0085 Qo074 0061 | U Inflation Linked Bond Auction
0043 -0.082 Bonds R 2038 R 2 046 R 2 050
0.0 0600 Total Amount (R'm)
1 2 6 9 12 15 18 21 24 30
Ditference —— 04/9/2020 —10/9/2020
Bond Rates TURNOVER STATISTICS
Standard
R2023 4.495 4.515 4.390 4.460 Change
R 209 10.730 10.870 10.650 10.865
- 370.88 bn
R 186 7.205 7.215 7.165 7.230 AR s029.61bn|8163.99bn| 134.37bn| 7752.14bn| 7934.96 bn

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



