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Capital Market Report 16 November 2018 BONDS and SWAPS - YIELD CURVE

Foreigners sold R 400M for the week ended. They sold R186s, R2023s,
R209s and R2037s, and bought R2040s, R2032s, R2030s and R214s.
SBS37s and ABS16s were the big movers on the upside this week
gaining over 16 bps over their benchmarks. NBK11As and FRJ27s
were the weakest performers giving away over 7bps over their

benchmarks.
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BOND COMPANION COMPANIONS CURRENT PRIOR CHANGE
FR3I27 2027/01/25 JIBAR 170 162 8
MNBK11A 2020/11/28 R 207 227.5 220 7.5 1t03 Y
SBS54 2020/06/12 JIBAR 100 96 a 0 5 Years
RV 2019/06/12 JIBAR 69 66 3 PEDT WS
SBS25 2019/05/24 R 204 189| 187.5 1.5 710 12 Years
SN 2023/12/07 R 197 70 69 1 Over 12 Years
SBSE8 2027/06/12 JIBAR 160 162 -2
SBS43 2027/11/12 R 186 111 113.5 -2.5 AUCTION RESULTS FOR THE WEEK
BGL19 2024/09/29 JIBAR 340 345 -5 =
FRX31 2031/02/21 R 213 111 116 5 Government Bond Auction Results
Ga VI 2020/05/30 JIBAR 107.5 115 -7.5 Bonds R 2023 R 2 032
5B529 2019/06/12 R 204 182 191 -9 Amount on Auction{R'm)
ABS1Y 2027/11/11 R 186 100 112 -12 Bids Received (R'm)
2020/01/29 R 207 207.5 224 -16.5 Bid to Cover
2025/11/11 R 186 69 926 -27 Clearing Yield (%)
Inflation Linked Bond Auction Results
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TURNOVER STATISTICS
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15-Nov '17 Change 15-Nov '17 15-Nov 'l8
Daily

Week to Date

Month to Date

Year to Date

6 905.51 bn| 8 394.41 bn| 1 488.90 bn| 8 655.41 bn| 9 325.69 bn

Change

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




