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Capital Market Report 24 May 2019

Foreigners sold R 1.6B for the week ended. They sold R2044s, R213s
and R2023s, and bought R186s, R2032s and R214s. SBK18s, SBT101s
and N6G26s were the big movers on the upside this week gaining over
20 bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES SALES NETT
R 200 000 000 R 510 000 000 -R 310 000 000
R 25 000 000 R 124 000 000 -R 99 000 000

R 653 380 000
R 13 289 610 115
R 2 057 525 000
R 1 503 010 000
R 1 065 000 000

R 1 464 106 794

R1414 892 000
R 150 000 000
R 1 235 000 000
R 1 651 759 715
R 224 500 000
R 888 070 000

R 1473 730 000
R 12019 076 197
R 2 744 225 000
R 2 579 360 000
R 352 200 000

R 1 785913 588

R1 816 764 000
R 558 000 000
R 602 000 000
R 932 000 000
R 359 243 112

R1 619 374 540

-R 820 400 000
R1270 533 918
-R 686 700 000

-R 1 076 350 000
R 712 800 000
-R 321 806 794
-R 401 872 000
-R 408 000 000
R 632 000 000
R 719 759 715
-R 134 743 112
-R 731 304 540

R 25 821 853 624 |R 27 475936437 | -R1654 082313

CORPORATE SPREADS

BOMD COMPANION COMPANIONS CURRENT PRIOR CHANGE

ES42 2042/04/25 R 214 134 135.5 -1.5
FRI20 2020/09/20 JIBAR 96 98 -2
FRX31 2031/02/21 R 213 93 95 -2
FRX32 2032/03/31 R 2032 82 84 -2
MBF059 2021/05/21 JIBAR 95.5 97.5 -2
SB537 2020/01/29 R 207 164 166 -2
FRX45 2045/04/14 R 214 140 143 -3
5B529 2019/06/12 R 207 97.5 100.5 -3
SBS52 2030/01/29 JIBAR 170 174 -4
ABFN32 2023/11/15 JIBAR 130 135 -3
SBS539 2030/01/29 R 213 70.5 75.5 -5
SBT103 2024/03/31 JIBAR 420 430 -10
FRBIS0 2050/12/31 12050 124 140 -16
NGLO4 2023/03/20 JIBAR 197 215 -18
SBK18 2020/10/24 JIBAR 150 171 -21
SBT101 2022/03/31 JIBAR 303 365 -62
Nb6G26 2021/03/22 JIBAR 510 600 -90

Yield Curve- Week on Week

1.700
10.00

1.200

0.700

0.200

5.00 0.000

0063  .p109 0097 -0.0s0 0083 -0081  -0.068

0118 9134
4.00 -0.300

1 2 6 9 12 15 k-3 21 29 30

Bond Rates

R 203
R 209

6.670
9.585
8.510

6.570
9.440
8.330

9.585
8.510

9.460
8.350

R 186

E53

10.00 Yield Curve
_ — 630

BONDS and SWAPS - YIELD CURVE

100

Swap Curve

01 100

~anill
-

0sa 073 081
500 031 039 039 o0

137 14a 150 160 1.66
II.u 130
I 030

IMPORTANT ECONOMIC INDICATORS

Date Time  Country Event Month  Previous Forecast
30-May-19|08:00:00|SA M3 Money Supply (YoY) Apr'19 6.95%| 5.35%
[sa Private Sector Credit Apr'19 6.10%| 5.90%
11:30:00[SA Producer Price Index (YoY) Apr'19 6.20%
14:30:00(US Initial Jobless Claims 211K’
14:30:00/US Gross Domestic Product Annualized 2 (2nd Est) 3.20%| 3.10%

31-May-19/14:00:00[SA Trade Balance (in Rands) Apr'19 5B 4.88
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
Bonds R2023
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 186 R 2 035

Coupon

Amount on Offer {R'm)

Inflation Linked Bond Auction
Bonds

Total Amount (R'm)

R 2029 R 2033 R 2 050

TURNOVER STATISTICS

Standard

Month to Date
Year to Date

3828.05bn| 3 438.34bn| -389.71 bn| 3 814.60 bn

4 650.40 bn

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



