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Capital Market Report 14 December 2018

Foreigners sold R 1B for the week ended. They sold R186s, R207s,
R209 and R2023s, and bought R2032s, R214s, R2040s and R2048s.
FRB15s, NEDT1As and CLN412s were the big movers on the upside
this week gaining over 41 bps over JIBAR. NED19s, SBT201s and
CLN536s were the weakest performers giving away over 30bps over
their benchmarks.

WEEKLY NON RES STATS
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CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE
CLN536 2023/07/18 JIBAR 275 213 62
S5BT201 2023/02/13 JIBAR 300 251 49
NED19 2020/07/01 JIBAR 225 195 30
RW23 2028/12/10 R 213 180 154.5 25.5
HWAY20 2020/07/31 R 208 22 0.5 21.5
AGTO1 2023/10/10 JIBAR 470 450 20
IDCGO3 2020/10/22 R 208 135 125 10
ABFMNZ22 2024/05/30 JIBAR 150 145 5
2023/04/30 R 186 75 70 5
2021/08/20 JIBAR 171 188 -17
2020/09/20 JIBAR 275 305 -30
CLN529 2021/11/29 JIBAR 170 200 -30
SBT102 2022/09/30 JIBAR 470 500 -30
CLN429 2020/03/28 JIBAR 140 175 -35
AHF3A3 2019/04/18 JIBAR 60 97 -37
VD46 2022/06/21 JIBAR 350 390 -40
FRB15 2020/03/06 JIBAR 135 176 -41
NEDT1A 2021/05/21 JIBAR 451 495 -44
CLN412 2020/07/18 JIBAR 200 355 -55

Yield Curve- Week on Week
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Bond Rates
Low

R 203 7.200 7.340 7.170 7.250
R 209 9.800 10.035 9.300 10.000
R 186 9.030 9.220 9.030 9.190
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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 2 025

Bonds
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 2 030 R 2043

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2 025 R 212 R 2 046

TURNOVER STATISTICS
R'Bn
Standard Repo
13-Dec'17 13-Dec'l8 13-Dec'17 13-Dec'l8

ETIY
Week to Date

Month to Date
ACEIA GG 7 622.22 bn| 9 084.51 bn| 1 462.29 bn| 9 374.26 bn| 10 213.01 bn
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