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Capital Market Report 15 June 2018

Foreigners sold R 1.7B for the week ended. They sold R209s, R2044s,
R2030s, R2048s and R2035s and bought R186s, R2032s and R2040s.
GRT11 and LGLO4s had the best week, with LGLO4s gaining over
50bps over their benchmark. SNT02s and MBF046s were the weakest
performers selling off over 60bps over their JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
RO R 98 996 384 -R 98 996 384
R 159 900 000 R 234 972 028 -R75 072028
R 63 705 928 R 123 681 868 -R 59 975 940

R 375 900 000 R 731 200 000 -R 355 300 000
R14213736016 |R12093 693 334| R 2120037 682
R 364 515 320 R 736 104 884 -R 371 589 564
R 704 625 000 R 1 364 000 000 -R 659 375 000

R 205 791 000 R 71 018 000 R 134 773 000

R 292 825 000 R 687 500 000 -R 394 675 000
R1023 672 000 R2033 696000 | -R1010 024 000
R 165 460 000 R 43 680 000 R 121 780 000
R 462 940 000 R 100 000 000 R 362 940 000
R 266 812 000 R 283 162 000 -R 16 350 000

R 605 631 000 R 1 247 353 681 -R 641 722 631
R 799 849 021 R 1 654 436 642 -R 854 587 621
R 19 705 362 285 |R 21 503499821 | -R1 798 137 536

COMPANION COMPANIONS CURRENT PRIOR CHANGE
2018/08/17 JIBAR 134 45 89
2021/04/12 JIBAR 245 180 65
2019/06/12 R 204 133.5 108 25.5
2019/05/24 R 204 128 103.5 24.5
ABFN10 2019/10/28 JIBAR 105 95 10
FRX45 2045/04/14 R 214 178 169 9
ABFN13 2020/05/14 JIBAR 110 105 5
SBK 2022/05/28 R 2023 265 275 -10
Al 2021/06/03 JIBAR 469 480 -11
NBK17A 2026/04/22 R 186 111 124 -13
IPL1O 2021/05/20 R 208 135 160 -25
FRBI23 2023/12/07 R 197 67.7 96 -28.3
GRT11 2021/05/13 JIBAR 138 178 -40
LGLO4 2020/08/14 R 207 135 190 -35

Yield Curve- Week on Week
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Bond Rates

R 203 7.920 8.020
R 209 9.670 9.750 9.505 9.685
R 186 8.930 9.090 8.840 9.010

BONDS and SWAPS - YIELD CURVE
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Time  Country Month Previous Forecast

Current Acount (In Rands)
BoE Interest Rate Decision 0.50%)| 0.50%

Initial Jobless Claims 218K 223K
01:30:00]Japan |National Cs Price Index (YoY) [May’'18 0.60%| 0.80%
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2 030 R 2035

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 212

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 209 R 2 044

Coupon
Amount on Offer {R'm)
Inflation Linked Bond Auction
Bonds R 212 R 2 029 R 2 050
Total Amount (R'm)

TURNOVER STATISTICS
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