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Capital Market Report 16 August 2019

Foreigners bought R 2.1B for the week ended. They sold R208s, R2032s,
R2035s and R2048s, and bought R186s, R2030s, R2044s and R213s. DV22s
was the weakest performer this week losing 22bps over its benchmark.
NBK40Bs and ABKI104s were big movers on the upside this week gaining over

30 bps over their benchmarks.

WEEKLY NON RES STATS

PURCHASES
RO
R15134721
R 340 427 268
R 9 958 300 000
R 2821 144 000
R 1 061 000 000
R 124 232 529
R 248 924 000
R 925 380 742
R 235 320 000
R 624 636 000
R 661 000 000
R1312 659 230
R 5320 000 000

SALES
RO
R 401 100 000
R 225 100 000
R 7 765 200 000
R 2316 739 500
R 585 000 000
R 543 715 058
R 926 174 000
R 1197 761 484
R 24 600 000
R 659 636 000
R 711 600 000
R 325 429 360
R 027 000 000

NETT
RO
-R 385 965 279
R 115 327 268
R 2193 100 000
R 504 404 500
R 476 000 000
-R 419 482 529
-R 677 250 000
-R 272 380 742
R 140 720 000
-R 35 000 000
-R 50 600 000
R 987 229920
-R 397 000 000

R 18 858 158 540

R 16 679 055 402

R2179 103 138

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE
2020/02/07 R 2 023 75 52.5 22.5
2023/07/31 JIBAR 114 102 12
2022/05/30 JIBAR 116 111 5
2023/02/28 R 2023 66 62 4
2020/03/06 JIBAR 118 115 3
2026/09/11 R 186 60 58 2
FRB24 2023/11/08 JIBAR 405.5 405 0.5
ABFMN14 2022/05/14 JIBAR 113 113.5 -0.5
FRX31 2031/02/21 R 213 42 45 -3
FRX32 2032/03/31 R 2032 30 33 -3
FRX27 2027/03/07 R 186 53 57 -4
RDFB18& 2026/02/11 JIBAR 171 175 -4
FRX20 2020/10/01 R 2 023 16 21 -5
FRX45 2045/04/14 R 2 044 67 72 -5
SBSES 2022/06/12 JIBAR 108 114 -6
LBK15 2021/10/12 JIBAR 122.5 130 -7.5
2022/09/05 JIBAR 142.5 150 -7.5
2020/01/31 JIBAR 43 52 -9
2020/11/28 R 2023 32 52.5 -20.5
2024/03/13 12025 475 507 -32
2026/07/31 JIBAR 1327 220 -83

Yield Curve- Week on Week
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BONDS and SWAPS - YIELD CURVE
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IMPORTANT ECONOMIC INDICATORS

Time  Country Event Month  Previous Forecast

25-Aug-19 [EU_ |G7 Meeting
08:00:00 Germany |Gross Domestic Product w.d.a (YoY) 0.40%) |
29-Aug-19|11: Producer Price Index (YoY)
14 0| Germany |Conss Price Index (YoY) Wl'i9 1.70%]| _1.50%
14; 0lus |Initial Jobless Claims 209K’
e -

Gross Domestic Product Annualized

30-Aug-19 Retail Sales (YoY)

M3 Money Supply (YoY) Jul'19 8.99%|
Private Sector Credit Jul'19 6.91%)| 7.07%
U I Rate Jul'19 7.50%)| 7.50%
Consumer Price Index (YoY) Jul'19 1%)| 1.10%
|Trade Balance (in Rands) Jul'19 4.428|

PERFORMANCE

Performance

Total Return
YiD

ALBI

GOVI

1 to 3 Years

3 to 7 Years

7 to 12 Years

Over 12 Years

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 186
Amount on Auction{R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 029

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 2030

R 2035
Coupon
Amount on Offer (R'm)
Inflation Linked Bond Auction

Bonds R 2029
Total Amount (R'm)

R 2033

TURNOVER STATISTICS
Standard

15.32 bn 36.76 bn
54.98 bn 20.58 bn
109.25 bn 749.27 bn
ACEIRGOY RGN 6 149.63 bn| 6 761.08bn|  611.45bn| 6670.66bn| 8672.68 bn| 2 002.02 bn

Month to Date

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



