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Capital Market Report 17 January 2020

Foreigners bought R 2.0B for the week ended. They bought R2023s,
R2030s, R2032s & R2037s, and sold R186s, R2035s, R214s & R2048s.
E175s, E174s & EMMO02 were the weakest performers this week giving
away over 10bps over their benchmarks. Whilst NBK208s and NGLO01s
were the big movers on the upside this week with each gaining 20 bps
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WEEKLY NON RES STATS
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IMPORTANT ECONOMIC INDICATORS

Previous Consensus Forecast

20-Jan-20 | 09:00:00|Germany [PPI YoY -0.70%|  -0.60%] -0.10%

21-Jan-20 | 05:00:00Japan

BoJ Interest Rate ision
p

22-Jan-20

23-Jan-20 | 14:45:00|EU ECB Interest Rate ision

[15:30:00[us |Initial Jobless Claims 18/JAN |
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Government Bond Auction Results

Bonds R2032 R 2037
Yield Curve- Week on Week Amount on Auction{R'm)
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AUCTION INVITATION FOR THE UPCOMING WEEK
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Bond Rates

TURNOVER STATISTICS

" Bn

Standard
16-Jan '20
50.07 bn
158.18 bn
314.03 bn
314.03 bn

Repo
16-Jan '20
25.68 bn
198.13 bn
676.24 bn
676.24 bn

16-Jan '19
26.79 bn
211.82 bn
526.16 bn
526.16 bn

R 2 []23 16-Jan '19
R 209

R 186

Month to Date
Year to Date

298.78 bn

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



