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Capital Market Report 20 April 2018

Foreigners bought R 2.5B for the week ended. They sold R2035s,
R214s, R2040s and R207s and bought R186s, R213s, R2048s and
R2032s. CLN371s had the best week gaining well over 50bps over
JIBAR. SBS40s, ES33s and SSN044s were the weakest performers,

with SSN044s selling off 30bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
RO RO RO
RO RO RO
R 46 275 714 R 193 800 000 -R 147 524 236
R 100 000 000 R 4 848 437 R 95 151 563
R 472 509 000 R 545 500 000 -R 72991 000

R 10 322 652 024

R 390 000 000
R 893 270 757

R 594 000 000
R 381 572 328
R 1 301 000 000
R 537 544 000
R 355 799 120
R 882 583 000
R 497 592 454
R 1 698 404 000

R 6 492 7389 361
R 499 200 000

R 281 370 000

R 300 000 000
R 1 134 500 000
R 1 482 806 000

R 656 257 000

R 794 799 560
R1 743 704 000

R 490 846 227
R 1279 272 000

R 3 829 862 663

-R 109 200 000
R 611 900 757
R 294 000 000
-R 752927 672
-R 181 806 000
-R 118 713 000
-R 439 000 440
-R 866 121 000
R 6 746 227
R 419 132 000

R 18 473 202 397

R 15 904 692 585

R 2 568 509 812

CORPORATE SPREADS

BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE
2027/02/09 JIBAR 230 200 30
2033/09/15 R 209 133 132 1
2020/11/12 JIBAR 117.5| 117.25 0.25
2026/05/25 R 186 129.5 130 -0.5
2026/05/15 JIBAR 171 172 -1
2027/06/12 R 186 138 139 -1
2020/01/29 R 207 97.5 98.5 -1

FRX26 2026/10/01 R 186 133 135 -2

FRX20 2020/10/01 R 208 77 80 -3

FRX31 2031/02/21 R 213 148 152 -4

FRX23 2023/02/28 R2022 103 108 -5

BGLO3 2020/02/05 JIBAR 195 253 -58

Yield Curve- Week on Week
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PERFORMANCE

Performance

Total Return
YiD

ALBI

16.02%

GOVI 0.35% 8.07% 15.68%0
1 to 3 Years 0.17% 2.78% 9.22%
3 to 7 Years -0.02% 3.73% 10.90%
7 to 12 Years 0.42% 6.63% 14.51%0
Over 12 Years 0.40%0 10.47%0 18.07%0

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 213
Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results

Bonds R 2 029

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 2023 R 2037 R 2044

Coupon

Amount on Offer {R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2029 R 2033 R 2 050

TURNOVER STATISTICS

Standard
19-Apr '18

776.71bn| 2714.52 bn| 2 945.16 bn

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



