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Capital Market Report 18 September 2020
Foreigners bought R 2.6B for the week ended. They bought R2037s, R2030s,
and R2032s, and sold R186s, R209s & R208s. DVF24s was the weakest
performer this week giving away 47pps over JIBAR, whilst NILB15s was the
best performer, gaining 80bps over its benchmark.
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CORPORATE SPREADS

BOND COMPAMNION COMPANIONS CURRENT PRIOR CHANGE
DVF24 202410723 JIBAR 265 218 47
RDFB14 2023/03/12 JIBAR 232.5 220 12.5
IDCG13 2023/04/26 JIBAR 240 238 2
2022710728 JIBAR 79.5 80 -0.5
2023/01/25 R 2023 114 115 -1
2027/11/14 R 186 189 190 -1
MNBK46B 2025/08/15 JIBAR 138.25 140 -1.75
ABFN25 2024/10/17 JIBAR 127 129 -2
2030/01/29 R 213 -158.5 -156 -2.5
2021/09/07 JIBAR 132 135 -3
2022/10/11 JIBAR 212.5 220 -7.5
2022/06/12 R 2023 -15 -6 -9
2022/11/12 R 2023 a8 19 -11
2025/08/19 R 186 145 157 -12
2025/06/05 JIBAR 500 512.5 -12.5
MNGLO1 2021 /09722 JIBAR 210 230 -20
FRBI2S 2025/01/31 12025 25 50 -25
MNBKSOB 2025/11/09 JIBAR 140 176 -36
2 2022/01/31 R 212 25 (717 -41
2025/01/21 12025 25 70 -45
2022/07/13 JIBAR 207.5 255 -47F.5
2023/11/08 JIBAR 350] 417.55| -67.55
2023/12/07 R 202 50 118 -68
2023/08/02 R 2023 49.5 128 -78.5
MNILB15 2028/03/31 R 210 50 130 -80
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Bond Rates
Open High
R 2023 4.470 4.575 4.400 4.570
R 209 10.860 10.860 10.620 10.690
R 186 7.225 7.225 7.070 7.160

of the JSE 88

BONDS and SWAPS - YIELD CURVE

15.00
100
100
12.00 YieldCurve | 4500
1100 _—

10.00

Swap Curve

Time Country Previous Consensus Forecast

22-Sep-20 [ 09:00:00[SA |

24-Sep-20 | 00:00:00[SA ____[Heritage Da
14:30:00 |US Initial Jobless Claims 19/SEP \
16:00:00US New Home Sales

25-Sep-20 | 10:00:00|EU M3 Money Supply YoY Aug'20

PERFORMANCE

Performance

Total Return
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2032

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 025

Coupon

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

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2 035 R 2 040 R 2 D48

Coupon

Amount on Offer {R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2 025 R 2 038 R 2 050

TURNOVER STATISTICS

Standard Repo
'19 17-Sep '20
100.35 bn
145.05 bn
672.71 bn
9 599.32 bn

Change

Month to Date
Year to Date

7420.82 bn| 8 351.08 bn

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



