
 

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

 

 

 

 

 

 

Capital Market Report 22 November 2019 
Foreigners bought R 1.2B for the week ended. They bought R2030s, R186s, 
R2040s & R232s, and sold R2035s, R2037s, R2048s & R2044s. BGT01s and 

FRB18s were the weakest performers this week losing over 4bps over their 

benchmarks. GRT23s was big mover on the upside this week gaining 26 bps 
over JIBAR. 

 

WEEKLY NON RES STATS 

 
 

CORPORATE SPREADS 

 
 

Yield Curve– Week on Week  

 

 

 

 

 

 

 

 

BONDS and SWAPS - YIELD CURVE 

 
 

IMPORTANT ECONOMIC INDICATORS 

 
 

PERFORMANCE 

 
 

AUCTION RESULTS FOR THE WEEK  

 

 
AUCTION INVITATION FOR THE UPCOMING WEEK 

 

 
 

TURNOVER STATISTICS 

 


