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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. BGTO1s 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
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BOMD COMPANION COMPANIONS CURRENT PRIOR CHAMNGE
BGTO1 2022/09/12 JIBAR 299 285 14
FRB18 2021/04/13 JIBAR 129 125 4
V030 2025/01/31 12025 200 199 1
2028/07/26 R 136 78 79 -1
2026/09/07 JIBAR 194 195 -1
2026/09/11 R 186 61 63 -2
2029/08/14 JIBAR 158 160 -2
2045/04/14 R 2 044 75 77 -2
BIDD?7 2020/06/30 JIBAR 77 a0 -3
FRX32 2032/03/31 R 2032 31 34 -3
HWF12 2022/07/29 JIBAR 135 140 -5
SBSSS 2022/06/12 JIBAR 107 112.5 -5.5
2022/01/31 R 212 60 (13 -6
2026/10/01 R 136 41 47 -6
2020/10/11 JIBAR 92 938 -6
FRX31 2031/02/21 R 213 38 45 -7
FRX30 2020/01/31 R 2 020 38 46 -8
GRT23 2024/10/16 JIBAR 139 165 -26

Yield Curve- Week on Week
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BONDS and SWAPS - YIELD CURVE
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PERFORMANCE

Performance

Total Return
YtD

ALBI 0.96% 9.10% 10.82%
GOVI 0.96% 9.03% 10.74%
1 to 3 Years 0.30% 6.76% 8.45%
3 to 7 Years 1.08% 10.23% 12.249%
7 to 12 Years 1.36% 10.55% 12.60%
Over 12 Years 0.75% 8.18% 9.72%0

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2030 R 2035
Amount on Auction{R'm)
Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
R 2 029

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

R 2037 R2044

Coupon

Amount on Offer {R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2029 R 2 038 R 2 046
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