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Foreigners bought R 2.3B for the week ended. They sold R2048s,
R186s, R208s and R204s and bought R2030s, R213s, R2040s and
R2044s. CLN423s and CLN426s had the best week gaining over
600bps over JIBAR. SBS48s and BAYA39s were the weakest link
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selling off well over 40bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
RO RO RO
R 200 000 000 R 780 000 000 -R 580 000 000
R 349 000 000 R 300 000 000 R 49 000 000

R 183 350 000
R 275 000 000
R7 442 717 000
R1 746 888 684
R 1 036 450 000

R 364 159 000

R 430 000 000
R 436 300 000
R 7 700 304 400
R 423 109 342
R 259 640 000

R 206 385 000

-R 246 650 000
-R 161 300 000
-R 257 587 400
R 1323 779 342
R 776 810 000

R 157 774 000

R 460 948 000 R 469 000 000 -R 8 052 000
R 800 000 000 R 734 710 000 R 65 290 000
R 475 002 000 R 423 460 000 R 51 542 000

R 914 880 390
R 713 000 000
R1123 204 626
R 1 274 450 447

R 235 318 000

R 371 000 000

R 536 184 392
R 1 687 700 000

R 679 562 390
R 342 000 000
R 587 020 234
-R 413 249 553
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BONDS and SWAPS - YIELD CURVE
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CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE
CLN423 2020/12/20 JIBAR 650 0 650
CLN426 2020/12/20 JIBAR 615 0 615
IBL1D2 2022/05/24 JIBAR 160 145 15
FRX24 2024/12/10 R 186 97 87 10
2026/10/01 R 186 136 126 10
2019/03/22 R 204 146 140 6
2033/09/15 R 209 136 140 -4
2030/01/29 R 213 133.5 139.5 -6
2020/10/01 R 208 100 107 -7
2020/03/06 JIBAR 204 215 -11
IBL98 2023/10/03 JIBAR 175 190 -15
NED19 2020/07/01 JIBAR 193 220 -27
SBS548 2020/01/31 JIBAR 97.5 140 -42.5
BAYA3S 2018/09/30 JIBAR 270 330 -60

Yield Curve- Week on Week
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
R 213

Bonds R 2 040 R 2 044 R 2048
Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)
Inflation Linked Bond Auction Results
R 2 025

R 2 029

Bonds

Coupon 2.50
Amount issued (R'm) 440
Bids received (R'm) 850
Bid to Cover 1.932
Clearing Yield (%) 2.940

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 213 R 2 037 R 2 048

Coupon

Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds
Total Amount (R'm)

R 2 025 R 2029 R 2 050

TURNOVER STATISTICS

R'Bn

Standard Repo
15-Mar '17 15-Mar '18 15-Mar '17 15-Mar '18
Daily 16.36 bn 36.72 bn 25.00 bn
Week to Date 54.66bn| 133.78bn| 79.12bn| 155.05bn| 162.15bn
LOLORGINE Y 234.31 bn| 382.57bn| 148.26 bn| 465.09bn| 442.71bn
ACEIROEIC 1 383.66 bn| 2 276.28 bn| 892.62 bn| 1 824.63 bn| 2 094.13 bn

Change

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



