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Capital Market Report 23 November 2018 BONDS and SWAPS - YIELD CURVE

Foreigners bought R 2.7B for the week ended. They sold R208s, oo

R2044s, R213s and R2037s, and bought R186s, R209s, R2048s and vakcuree |
R214s. SSN064s and NAMO02s were the big movers on the upside this - —
week gaining over 50 bps over their benchmarks. SNS4s and SSA06s

.. . —— Swap Curve 53
were the weakest performers giving away over 6bps over their

benchmarks.

WEEKLY NON RES STATS
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CORPORATE SPREADS PERFORMANCE

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE Performance Total Return
2020/04/16 R 208 95 80 15 YiD
2021 /11/16 R 208 135.5 129.5 6
2020/10/19 JIBAR 202 200 2
BGLOZ 2020/02/05 JIBAR 162 161 1 1 to 3 Years
SBS39 2030/01/29 R 213 104.5 103.5 1 3to 7 Y
SBS54 2020/06/12 JIBAR 101 100 1 ; t° 12 $ar5
EIS TS 2022/03/31 JIBAR 486 ags 1 ° o o fars
MNBK42B 2022/02/21 JIBAR 117.5 117 0.5 Ares: ears
2020/09/21 JIBAR 130 149 -19
2019/09/30 JIBAR 7s( o[  -23 AUCTION RESULTS FOR THE WEEK
2025/01/31 12025 a0 107 -27 -
2022/11/19 R 2023 125 155 -30 Government Bond Auction Results
SSMND63 2038/01/321 12038 100 138 -38 Bonds R2023 R 2030
NG 2028/03/31 R 210 80 118 -38 Amount on Auction{R'm)
SS5MD61 2028/03/31 R 210 a0 122 -42 Bids Received (R'm)
SSMNO64 2029/03/321 12029 a0 130 -50 Bid to Cover
NAMO2 2020/06/29 R 208 72 140 -68 Clearing Yield (%)
Inflation Linked Bond Auction Results
Yield Curve- Week on Week Bonds R 2 025
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o700 Government Bond Auction
e 0500 Bonds R 2023 R 2032 R 2048
6.00 0.300 Coupon
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0150 0164 0160 0177  p1e;  .oq7g 0155 0145 0147 piag Bonds R 2 025 R 2 038 R 2 050
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Bond Rates TURNOVER STATISTICS
R'Bn
Standard Repo
R 208 22-Nov'l7 22-Nov'l8 Change 22-Nov'l7 22-Nov'l8 Change
R 209
R 136 PN Sl 7 105.66 bn| 8 566.56 bn| 1 460.68 bn| 8 843.90 bn| 9 548.33 bn

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



