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Capital Market Report 21 September 2018

BONDS and SWAPS - YIELD CURVE
Foreigners sold R 700M for the week ended. They sold R209s, R2048s, e

R2030s and R2032s and bought R186s, R207s, R208s and R2037s. i | v
FS1B1s, FRX31s and ABKI04s had the best week, gaining over 10bps -

over their benchmarks. ASNO028s and SSAO06s were the weakest Swap corve
performers selling off over 40bps over their benchmarks.

WEEKLY NON RES STATS

PURCHASES SALES NETT v e |
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R11723 272131 |R10501030000| R1222242131
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R 195 881 545 R 243 445 000 -R 47 563 455
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R 987 000 000
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R 459 122 038
R 1 028 830 000
R 61 582 000 R 303 658 174

R 444 183 000 R 1 398 196 000

R 18 156 333 676 |R 18 945 124 728

-R 519 000 000
R 173 596 000
-R167 622 038
-R 354 380 000
-R 242 076 174
-R 954 013 000
-R 788 791 052

COMPANION COMPANIONS CURRENT PRIOR CHANGE
2038/03/20 JIBAR 170 145 25
2031/02/21 R 213 153 135 18
2024/03/13 12025 610 600 10
2020/09/20 JIBAR 100 95 5
2019/05/24 R 204 128 124.5 3.5
2025/01/29 R 186 84 82 2

529 2019/06/12 R 204 131.5 130 1.5
TF5141 2019/10/28 JIBAR 90 106 -16
TF5139 2019/05/27 JIBAR 75 92.5 -17.5
ABFN15 2020/11/11 JIBAR a5 115 -20
NBK41B 2020/02/20 JIBAR a7 110 -23
ABFN21 2022/05/30 JIBAR 120 154 -34
55A06 2020/04/16 R 208 78 118 -40
ASNO28 2019/06/20 JIBAR 160 275 -115

Yield Curve- Week on Week
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Producer Price Index (YoY)
|Initial Jobless Claims
Gross Domestic Product Annualized

27-Sep-18

28-Sep-18 M3 Money Supply (YoY)
| 08:00:00[SA Private Sector Credit Aug'18 5.41%]|  5.90%
10:30:00|UK Gross ic Product (YoY) Q2 (Final) 1.30%|  1.30%
11:00:00 Consumer Price Index (YoY, Sept'18 2% 2%
Aug'18 4.66B]  -5.4B]
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds R 2023

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 197

R 2030

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%0)

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction
Bonds R 2 D40

R 2 D44 R 2 D48
Coupon
Amount on Offer {R'm)
Inflation Linked Bond Auction

Bonds R 197
Total Amount (R'm)

R 2025 R 2 D38

TURNOVER STATISTICS
R' Bl
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