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Capital Market Report 15 November 2019

Foreigners bought R 7.5B for the week ended. They bought R2030s, R186s,
R2032s & R214s, and sold R2023s, R2035s, R2048s & R213s. FRX31s and
FRX45s were the weakest performers this week losing over 2bps over their
benchmarks. NBK44Bs and NBK30Bs were big movers on the upside this week
gaining over 11 bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
RO R 2 000 000 -R 2 000 000
R 10 061 00D R 6 3222 000 R 32 739 000
R 605 463 202 R 1230053 202 -R 624 590 000
R 11052794362 | R63832916 450 R4 219 877912
R 3 898 925 749 R 8132 765 820 R 3 085 159 929
R 351 340 000 R 484 600 000 -R 133 260 000
R 2064 011 356 R 1072 3389 998 R 991 621 358
R 1 351 590 313 R 2 425 050 000 -R 1073 459 687
R 13238 640 000 R 288 490 000 -R 149 850 000
R 914 074 385 R 406 986 294 R 507 088 091
R 1567 670 000 R 1 337 295 000 R 130 375 000
R 360 600 000 R 75 100 000 R 785 500 000
R 471 040 000 R 4232 190 000 R 47 850 000
R 2 591 322 345 R 2 857 432 000 -R 266 109 155
R 25877 533 212 |R 18 305 590 764 R 7 571942 443

CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE
2045/04/14 R 2 044 77 72 5
2031/02/21 R 213 45 43 2
2030/01/31 R 2 030 46 45 1
2032/03/31 R 2032 34 33 1
2023/01/25 R 2023 110 112 -2
2020/09/20 JIBAR 77 79 -2
2021/11/26 JIBAR 253 255 -2
2021/08/01 R 2023 85 87.5 -2.5
2023/07/31 JIBAR 101.5 104 -2.5
2025/08/19 R 186 144.5 148 -3.5
2022/08/22 JIBAR 1321 135 -4
2020/08/01 R 2 023 75 a0 -5
2020/11/06 JIBAR 135 140 -5

RDFB24 2024/08/22 JIBAR 160 165 -5

NBK48B 2021/11/09 JIBAR 103 110 -7

FRJ29 2029/08/14 JIBAR 160 169 -9

NGLO4 2023/03/20 JIBAR 155 165 -10

SBK24 2020/10/19 JIBAR 110 120 -10

5 2021/04/25 JIBAR 115 125 -10
2021/02/15 JIBAR 95 106 -11
NBK30B 2021/02/18 JIBAR 95 112 -17

Yield Curve- Week on Week
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BONDS and SWAPS - YIELD CURVE
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Time Country Event Month Previous Consensus Forecast
20-Nov-19|09:00:00|Germany [PPI YoY Oct "19 -0.10% -0.30%| -0.60%
10:00:00({SA Inflation Rate YoY Oct '19 4.10% 3.90%| 4.10%
21-Nov-19|15 |SA Interest Rate dedisi 6.50% 6.50%)| 6.50%
15:30:00|US Initial Jobless Claims /16 Nov'19 225K 221K
22-Nov-19|01:30:00|Japan Inflation Rate YoY Oct '19 0.20% 0.30%)| 1.40%
09:00:00|Germany [GDP Growth Rate YoY Final Q3 [Q3 | 0.30%]| 0.50%| 0.50%]

Performance

Total Return
YiD

0.54% 8.65% 11.36%
0.53% 8.56% 11.30%
1 to 3 Years 0.23% 6.68% 8.89%
3 to 7 Years 0.72% 9.83% 12.54%
7 to 12 Years 0.78% 9.91% 12.93%
Over 12 Years 0.39% 7.80% 10.41%

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R2032 R 2 040

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 025

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 2035 R 2 048

Coupon
Amount on Offer (R'm)
Inflation Linked Bond Auction
Bonds R 2 025 R 2038 R 2 046
Total Amount (R'm)

TURNOVER STATISTICS
R'Bn
Standard Repo
14-Nov '18 14-Nov '19 Change 14-Nov '18 14-Nov '19

36.39 bn
Month to Date 73.90 bn
Year to Date 8394.41bn| 9029.20 bn| 634.79 bn

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



