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Capital Market Report 17 July 2020

Foreigners bought R 1.7B for the week ended. They bought R2030s, R186s, and
R2048s, and sold R2023s, R214s & R209s. NGLO7s & CCTO1s were the
weakest performers this week giving away 40pps over their benchmarks, whilst

usecr

NGLO5s was the best performer, gaining over 60bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES
RO

R 242 570 000
R 6 426 113 359
R 3 606 900 000
R 145 201 000
R 1 447 078 000
R 972 623 000
R 1 599 750 000
R 541 251 739
R 537 170 300

R 77 700 000
R 568 741 036

SALES

R 12 150 000
R 1197 800 000
R 4 707 296 561
R 1 850 030 000

R 507 980 000

R 689 604 000
R1779 413 535
R 1 768 000 00O
R 1 040 531 592

R 359 080 000

R 825 200 000

R 428 341 036

NETT
-R12 150 000
-R 955 230 000

R1 718 816 798
R1 756 820 000
-R 362 779 000
R 757 474 000

-R 806 790 535
-R 168 250 000
-R 499 279 853
R 178 090 300

-R 747 500 000
R 140 400 000

R 3 415 700 000 R26311132 128
R 19 580 798 434 |R 17 796 589 852

R 784 586 872
R 1 784 208 582

CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE
CCTo1 2023/06/23 R 186 20 -20 40
2024/04/09 JIBAR 280 240 40
2031/02/21 R 213 -53 -90 37
2022/01/31 R 2 023 0.5 -25 25.5
2022/06/12 R 2023 -5.5| -13.5 8
2023/02/28 R 2 023 55 51 4
2029/11/19 R 210 92.25 20 2.25
2026/12/10 R 186 90 88 2
2024/02/20 R 2 023 74 72.5 1.5
2027/06/12 JIBAR 144.5 144 0.5
(VPG I 2026/02/21 JIBAR 149 150 -1
SBS45 2021/02/15 JIBAR 66 67 -1
SBS40 2020/11/12 JIBAR 46 47.5 -1.5
FR120 2020/09/20 JIBAR 35 37 -2
IS YES 2026/09/16 JIBAR| 149.75 159| -9.25
2027/03/07 R 186 -5 9.9] -14.0
2025/07/26 R 186 -80 -65 -15
2023/11/08 JIBAR 442 460 -18
2023/08/02 R 2 023 128 150 -22
(M=>3aV-Nll 2021/05/21 JIBAR 350 374 -24
AGTO3 2025/06/05 JIBAR 547 575 -28
(M=rsnl:I 2021/11/26 JIBAR 370 405 -35
FRX32 2032/03/31 R 2 032 -73 -35 -38
FRX30 2030/01/31 R 2 030 -63 -7 -56
NGLOS 2023/07/26 JIBAR 290 350 -60

Yield Curve- Week on Week
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Time  Country Event Month Previous Consensus  Forecast

[13:00:0018A___[Retail Sales YoY ________[Apr20 | __2.70% ____|__-6.00%

-10.20%

Total Return
YiD

1to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 186

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results

R 2 029

Bonds
Coupon
Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

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 2029 R2038 R 2 046

TURNOVER STATISTICS
R'Bn
Standard
16-July '19 Change
Daily . 2.63 bn

16-July '19
104.42 bn
87.66 bn 169.74 bn
-111.77 bn 803.88 bn
5594.18 bn| 6 746.35bn| 1152.17 bn| 7 236.18 bn| 6 270.62 bn

Week to Date
Month to Date
Year to Date

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



