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Capital Market Report 21 June 2019

Foreigners bought R 3.1B for the week ended. They sold R208s, R2023s,
R2040s and R214s, and bought R186s, R213s, R2044s and R2048s. FRX31s and
FRX30s were the weakest performers this week giving away over 8bps over
their benchmarks. SNT03s and SBS19s were the big movers on the upside this
week gaining over 100 bps over their benchmark.

WEEKLY NON RES STATS

PURCHASES
R 5 500 000
RO

R 275 000 000
R 6 691 550 000
R 1029 526 437
R 1 587 000 000
R 1607 700 000

R 1758 950 000

R 656 000 000
R 572 247 714
R 70 200 000
R 634 050 000
R 1253 100 000
R4 351960011

SALES

R 17 000 000

R 403 700 000
R 1135 600 000
R 5910 030 522

R 931 804 048
R 1039 010 000
R 1375 380 000

R 1462 435 000

R 1124 000 000
R 8 273857
R 675 136 000
R 1023 000 000
R 524 392 000
R 1 565 708 000

NETT

-R 11 500 000
-R 408 700 000
-R 910 600 000
R 781 469 478

R 47 722 389
R 547 990 000
R 2322 320 000
R 296 515 000
-R 468 000 000
R 5632 9732 857
-R 604 936 000
-R 3932 950 000
R 728 708 000
R 2786 252 011

R 20 492 784 162

R 17 305 519 427

R 3187 264 735

CORPORATE SPREADS

BOMND COMPAMNION COMPANIONS CURRENT PRIOR CHANGE
2020/01/31 R 2 030D JO 61 9
2021/02/21 R 213 73 65 8
2024/12/10 R 186 27 21 6
2026/10/01 R 186 76 70 6
2027 /11712 R 186 91.5 85.5 6
2027/06/12 R 186 890.5 84 5.5

FRX27 2027/03/07 R 186 82 77 5

FRX28 2028/07/26 R 186 112 107 5

SB520 2026/05/15 R 186 68 63 5

SBS3 2026/05/25 R 186 79.5 74.5 5

LBK11 2019/11/28 R 207 167 166.5 0.5

FR3127 2027/01/25 JIBAR 162 163 -1

FRX20 2020/10/01 R 208 127 128 -1

FRX45 2045/04/14 R214 96 o7 -1

SBS4 2021/11/16 R 208 154 155 -1

ES26 2026/04/02 R 186 122 124 -2

FR3J20 2020/09/20 JIBAR o1 as -4

MBFO59 2021/05/21 JIBAR 20 95.5 -5.5

FRBZ23 2022/09/20 JIBAR 200 210 -10

MGT103 2024/03/25 JIBAR 430 440 -10

SBS19 2021 /06723 R 208 130 140.5 -10.5

SNTO2 2023/04/12 R 2023 177 225 -48

Yield Curve- Week on Week

10.00

1.550

5.00

8.00 1.050
7.00

0.550
6.00

0.050
5.00

-0.085 -0.090 0179 0178
- 0188 0192 -0 -0.
0287 5318 -0.292 0-221
4.00 -0.450
1 2 6 9 12 15 18 21 24 30

Bond Rates

R2023
R 209 9.640

8.350

R 186

7.390 7.110
9.655 9.380 9.520
8.365 8.010 8.110
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BONDS and SWAPS - YIELD CURVE
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Month Previous Forecast

Jobless Claims

Domestic Product Annualized

28-Jun-19 Private Sector Credit
SA M3 Money Supply (YoY) May'19 8.77% 7
10: | Gross ic Product (YoY) Q2 (Final) 1.80%]| 1.30%
11:00:00|EU C Price Index (YoY) Jun'19 1.20%] 1.30%
14:00:00[SA Trade Balance (in Rands) May'19 -3.43B]  1.25B
PERFORMANCE

Performance

1 to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

Total Return

YtD

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2030
Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

R 2035

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

Coupon

Amount on Offer {R'm)

Inflation Linked Bond Auction
Bonds
Total Amount (R'm)

R 2 025

R 2 038 R 2 046

TURNOVER STATISTICS

R'Bn

Standard

20-Jun '18  20-Jun '19
51.42 bn 53.05 bn
166.54bn| 138.26 bn
670.72bn| 757.33 bn
4 695.84 bn| 4 676.33 bn

Change
1.63 bn
-28.27 bn
86.61 bn

Daily

Week to Date
Month to Date
Year to Date

20-Jun "18
32.88 bn
178.39 bn
626.40 bn
-19.51 bn| 4 667.48 bn

Repo
20-Jun '19
37.87bn
175.06 bn
774.37 bn

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



