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Capital Market Report 20 November 2020
Foreigners bought R 2.5B for the week ended. They bought R2030s, R2032s,
R2035s and R2048s, and sold R2023s, R186s & R2040s. KAP015s was the
weakest performer this week giving away 17pps over JIBAR, whilst NTC25s
was the best performer, gaining 49bps over its benchmark.
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IMPORTANT ECONOMIC INDICATORS

Swap Curve
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CORPORATE SPREADS

BOMD COMPANION COMPANIONS CURRENT PRIOR CHAMNGE
KAPO1S 2024/11/01 JIBAR 267 250 17
NGLO1 2021/09/22 JIBAR 95 o0 5
SB539 2030/01/729 R 213 -173| -177.5 4.5
SB5S43 2027/11/12 R 186 -29.5 -32 2.5
TNZ7 2027/11/14 R 186 181 179 2
5SB551 2024/01/31 R 186 -219 -221 2
CBL29 2024/04/30 JIBAR 157 156 1
5B5324 2024/09/19 R 186 -186| -186.5 0.5
MMIGD7 2024/09/18 JIBAR| 189.999 190| -0.001
5B547 2023/02/15 JIBAR 73.5 74 -0.5
SBSS5S 2022/06/12 JIBAR 57 57.5 -0.5
5SB5S57 2024/06/12 JIBAR 90.5 91 -0.5
SB558 2027/06/12 JIBAR 114 114.5 -0.5
SB5S66 2022/06/26 JIBAR 58 58.5 -0.5
HWAY 24 2024/12/07 R 197 130 131 -1
OoML12 2025/11/12 JIBAR 192 193 -1
SBS18 2021/06/23 JIBAR 26 27 -1
DVFB25 2024/05/31 JIBAR 240 242 -2
GBLO4 2021/06/05 JIBAR 258 260 -2
DV23 2023/02/27 R 2023 160 i64 -4
MBFOG66 2021/09/16 JIBAR 52 60 -8
2024/08/28 JIBAR 180| 200.23| -20.23
2021/09/29 JIBAR 180 205 -25

GODS5 2022/08/12 R 2023 80 106 -26
NEKBGD 2025/02/24 JIBAR 110 141.75| -31.75
MBFO59 2021/05/21 JIBAR 60 105 -45
NTC25 2021/09/07 JIBAR 80 129 -49

Yield Curve- Week on Week
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Date Time  Country Event Month Previous Consensus Forecast
25-Nov-2010:00:00 SA Inflation Rate YoY Oct'20 3.00% 3.00%
15:30:00|US GDP Growth Rate QoQ 2nd Est |Q3 -31.40%| 33.20% 33.10%
15:30:00(US Initial Jobless Claims 21/NOV 742K 770K
26-Nov-20 us Thanksgiving Day
[11:30:00[SA [PPI Yoy loct20 [ 2.50%] \ |
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2 030 R 2032
Amount on Auction{R'm)
Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
R 2 025

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 2025 R 2038 R 2 050

TURNOVER STATISTICS
Standard e Repo

19-Nov '19  19-Nov '20 Change 19-Nov '19  19-Nov '20

9 144.29 bn| 10 115.72 bn

Year to Date 971.42bn| 11 901.26 bn| 10 029.89 bn | -

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



