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Capital Market Report 16 August 2019

Foreigners sold R 8.8B for the week ended. They sold R186s, R2035s, R214s
and R2048s, and bought R209s, R2023s and R2032s. FRBI33s was the weakest
performer this week losing 3bps over its benchmark. MMIGO03s, SBK24s and
HWAY20s were big movers on the upside this week gaining over 30 bps over

their benchmarks.

WEEKLY NON RES STATS

PURCHASES
R 10 546 225
R 38 905 982
R 306 125 966

R 7 640 875 879
R 3 368 416 000
R 975 784 776
R1111 884 000

R 1458914 000

R 1783 700 000
R 749 000 000
R 539 300 000
R 546 000 000
R 270 323 230

R1571 724 695

SALES

R 22 006 272

R 469 000 000

R 202 200 000
R 10 349 960 436
R 4221012000
R 1534 417 441
R 1 039 000 000

R 2 539 540 000

R 1156 375 790
R 1437 167 596
R 605 900 000
R 2 509 000 000
R 570 047 080
R 2 939 782 523

NETT
-R 11 460 047
-R 430 094 018
R 502 925 966
-R 2 709 084 557
-R 852 596 000
-R 558 632 665
R 72 884 000
-R 1 030 626 000
R 627 3224 210
-R 738 167 596
-R 66 100 000
-R 1963 000 000
-R 299 723 850
-R 1368 057 828

R 20 872 000 753

R 29 745 409 138

-R 8 873 408 285

CORPORATE SPREADS

BOMD COMPANION COMPANIONS CURRENT PRIOR CHANGE
2033/12/07 R 202 116 113 3
2024/10/10 R 2023 157.5 160 -2.5
2024/04/02 JIBAR 137 140 -3
2026/10/01 R 186 50 53 -3
2028/07/26 R 186 88 o1 -3
2030/01/31 R 2 030 50 53 -3
2024/12/10 R 186 5.3 9.2 -3.9
2032/03/31 R 2032 33 38 -5
2045/04/14 R 2 044 75 80 -5
2020/05/28 JIBAR 115 120 -5
2026/09/11 R 186 58 64 -6

MTNOG 2020/07/13 JIBAR 95 103 -8

SBSS6 2022/06/12 R 2023 59.5 70| -10.5

ES23 2023/01/25 R 2023 120 135 -15

SB562 2024/01/31 JIBAR 120 135 -15

MNBK45B 2023/02/15 JIBAR 115 135 -20

MMIGO3 2020/06/01 JIBAR 195 225 -30

SBK24 2020/10/19 JIBAR 130 170 -40

SN ELIN 2020/07/31 R 2023 11 70 -59
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds

R 2030

Amount on Auction(R'm)

Bids Received (R'm)

Bid to Cover
Clearing Yield (%)

R 2037

Inflation Linked Bond Auction Results

Bonds
Coupon

Amount issued (R'm)
Bids received (R'm)

Bid to Cover
Clearing Yield (%)

R 2 025

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds

Coupon

Amount on Offer {R'm)
Inflation Linked Bond Auction

Bonds

Total Amount (R'm)

R 2 040

R 2 D44

R 2 025

R 2033

R 2 046

TURNOVER STATISTICS

Month to Date
Year to Date

6 025.52 bn| 6 593.00 bn

Standard

10.24 bn
26.40 bn
65.28 bn
567.48 bn

30.87 bn
203.95 bn
512.42bn

6433.82bn

8 438.45 bn| 2 004.63 bn

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



