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Capital Market Report 27 July 2018

Foreigners bought R 3B for the week ended. They sold R2032s, R213s,
R2023s and R2035s and bought R186s, R214s, R2048s and R2044s.
FRB22s and NBK12As had the best week, gaining over 80bps over
their benchmarks. TFS153s and FRX32s were the weakest performers

selling off over 2bps over their benchmarks.

WEEKLY NON RES STATS

R 9 437 766 311

PURCHASES
RO
R 151 000 000
R 212 000 000
R 1324 330 000

R 699 310 202
R 281 640 000

R 380 300 000

R 662 533 009
R 524 402 500
R 132 964 000
R 751 791 998
R 972 550 000
R 485 588 709

SALES
RO

R 43 516 000

R 91 981 387

R 182 946 000
R 7962 761 697

R 315 296 404

R 391 979 000

R 678 947 000

R 1018 308 973
R 475 131 000
R 44 000 000
R 581 607 030
R 254 891 000
R 1322 288 000

NETT

RO
R 107 484 000
R 120018 613
-R 43 616 000
R 1475 004 614
R 384 013 7938
-R 110 339 000

-R 298 647 000

-R 355 775 964
R 49 271 500
R 88 964 000

R 170 184 9638

R 617 659 000

R 3252 200 709

R1 367400 000
R 16 193 576 729

R 721 868 000
R 132 005 521 491

R 625 532 000
R 3 188 055 233

CORPORATE SPREADS

BOND COMPANION ~COMPANIONS CURRENT PRIOR  CHANGE
FRX32 2032/03/31 R 2 032 126 122 r
QS 2021/07/06 JIBAR 104 102 2
SBS29 2030/01/29 R 213 111.5 110 1.5
FRI23 2023/07/31 JIBAR 122 121 1
FRX20 2020/10/01 R 208 56 55 1
SBS56 2022/06/12 R 2023 80| 79.5 0.5
co105 2023/06/05 R 208 152 160 -8
V:«L:1-3 2021/08/02 JIBAR 110 135 -25
IXS VM 2020/06/20 JIBAR 160 210 -50
ING:Gx I 7020/00/30 JIBAR 375 425 -50
FRB18 2021/04/13 JIBAR 187 250 -63
BGL12 2021/08/20 JIBAR 195 260 -65

2021/09/22 JIBAR 200 265 -65

2022/03/15 JIBAR 205 281 -76

2022/12/08 JIBAR 216 303 -87

2021/03/19 R 208 79.5| 172.5 -93

Yield Curve- Week on Week
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BONDS and SWAPS - YIELD CURVE
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2 040 R 2 044

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R212

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

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

R 212

R 2033 R 2 050

TURNOVER STATISTICS

R'Bn

Standard Repo
26-Jul '18  Change 26-Jul '17  26-Jul '18
28.84 bn 1.15bn 20.30 bn 21.83 bn
73.59bn| 127.80 bn 54.22bn| 137.94bn| 191.70bn
490.49 bn| 545.45 bn 54.96bn| 647.77bn| 829.14bn
4 076.96 bn| 5 464.51 bn| 1 387.55 bn| 5 407.87 bn| 5 764.65 bn

26-Jul '17
27.69 bn

Month to Date
Year to Date

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



