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Capital Market Report 24 August 2018

Foreigners bought R 1.6B for the week ended. They sold R2023s,
R2048s, R214s and R2037s and bought R186s, R2032s, R209s and
R2030s. LBKO05s, IDCG09s and SPDAG6s had the best week, gaining
over 50bps over their benchmarks. APF05s and TL26s were the
weakest performers selling off over 20bps over their benchmarks.

WEEKLY NON RES STATS

PURCHASES SALES NETT
RO RO RO
R 8 500 000 RO R 3 500 000
R 204 700 000 R 107 700 000 R 97 000 000
R 104 000 000 R 154 000 000 -R 50 000 000

R4 875 160 000 R 3 593 940 000 R 1281 220 000

R 164 360 000 R 50 000 000 R 114 360 000
R 99 000 000 R 50 000 000 R 49 000 000
R 454 000 000 R 155 800 000 R 298 200 000
R 575 420 709 R 497 361 418 R 78 059 291
R 530 220 000 R 274 730 000 R 255 490 000
R 53 000 000 R 99 100 000 -R 46 100 000
R 154 770 000 R 171 345 899 -R 16 575 899
R 56 000 000 R 276 000 000 -R 220 000 000
R 225 882 000 R 136 616 752 R 89 265 248

R 586 900 000 R 873 700 850
R 8 091 912 709 R 6 440 294 919

-R 286 800 850
R 1651 617 790

CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE

2020/08/24 JIBAR 189 160 29
2024/11/25 JIBAR 200 180 20
2019/11/15 R 207 66 56 10
2045/04/14 R 214 193 134 9
2020/10/01 R 208 60 54 6
2020/01/29 R 207 90 85.5 4.5
2019/01/29 JIBAR 95 115 -20
2020/08/21 JIBAR 119 1329 -20
2020/02/20 JIBAR 95 120 -25
2019/06/07 JIBAR 67 92 -25
2024/02/18 R 2023 130 160 -30
2020/07/28 R 208 127.5 157.5 -30
2024/09/29 JIBAR 275 219 -44
2019/08/21 JIBAR 95 145 -50
IDCGDY 2019/12/05 JIBAR 108 162 -54
LBKOS 2019/02/28 JIBAR 95 190 -95

Yield Curve- Week on Week
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Previous Forecast

Event Month
Gross Domestic Product Annualized Q2 (Rev) 4.10%) 4%
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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 214 R 2 048

Coupon

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

Bonds R 2 029 R 2 038 R 2 D46
Total Amount (R'm)

TURNOVER STATISTICS

Standard Repo
'17 23-Aug'18 '17 23-Aug'18
Daily 26.47 bn 19.42 bn 36.76 bn
Week to Date 72.12bn 81.18 bn . 154.34bn| 205.83 bn
LILIORGETE  410.48bn| 597.62bn| 187.13bn| 667.13bn| 749.27 bn
ACHIAONIGICIM 4 626.73 bn| 6 149.63 bn| 1 522.89 bn| 6 166.23 bn| 6 670.66 bn

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



