FFO SECURITIES (PTY) LTD

Authorised

d

Capital Market Report 28 August 2020

Foreigners sold R 1.02B for the week ended. They bought R2032s, R2030s, and
R2048s, and sold R186s, R208s & R2023s. MBF063s was the weakest
performer this week giving away 67pps over JIBAR, whilst NGL02s was the
best performer, gaining 60bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES
RO
-R 506 174 537
R 3 545 065 000
R 2 209 028 000
R 113 656 000
R 873 699 000
R 788 819 000

R 477 400 000

R 408 989 841
R 145 000 000
R 346 942 206
R 191 310 000
R 1626 970 000

SALES
R 1 010 000 00O
R 780 576 716
R 3 858 150 000
R 567 500 000
R 26 356 422
R 40 000 000
R 1293 400 000

R 477 890 000

R 275 946 774
R 604 000 000
R 260 000 000
R 704 000 000
R 1 352 600 0DO

NETT
-R1010 000 000
-R1 286 751 253

-R 313 085 000
R 1 641 528 000
R 87 299 5738
R 333 699 000
-R 504 581 000
-R 490 000
R 133 043 067
-R 459 000 000
R 86 942 206
-R 512 690 000
R 274 370 000

R 10 220 704 510

R 11 250 419 912

-R 1029 715 402

CORPORATE SPREADS

BOND COMPAMNION COMPANIONS CURRENT PRIOR CHANGE
(VIR 2022/06/07 JIBAR 172| 104.5 67.5
2021/05/21 JIBAR 365 350 15
2021/05/28 JIBAR 152 142 10
2024/09/19 JIBAR| 481.996 478 2.096
2021/09/15 JIBAR 102 100.48 1.52
DVF22B 2022/08/29 JIBAR| 224.827 225 -0.173
GRT36 2024/06/27 JIBAR| 193.0432 194| -0.957
2023/01/25 R 2023 116 117 -1
2021/04/15 JIBAR 187 190 -3
2027/06/12 R 186 -26.5 -23.5 -3
2021/02/15 JIBAR 31.5 35 -3.5
2025/06/05 JIBAR 515 520 -3
2024/11/21 R 186 150 155 -5
2021/06/23 JIBAR 44.5 50.5 -6
2024/06/12 JIBAR 100.5 108.5 -8
SBS68 2024/11/21 JIBAR 105 113.5 -8.5
SBS47 2023/02/15 JIBAR 84.5 93.5 -9
SBS52 2030/01/29 JIBAR 138.5 148 -9.5
SBSE3 2027/05/03 JIBAR 122.5 133 -10.5
NGLO3 2022/05/26 JIBAR 360 375 -15
FRC218 2024/12/20 JIBAR 32325 350 -25
2023/10/20 JIBAR 520 550 -30
2024/03/31 JIBAR 530 562 -32
2022/03/15 JIBAR 260 320 -60
Yield Curve- Week on Week
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Bond Rates
R2023 4.465 4.660 4.390 4.620
R 209 10.785 10.850 10.760 10.300
R 136 7.365 7.480 7.320 7.430
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BONDS and SWAPS - YIELD CURVE
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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 D25

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 2032
Coupon

Amount on Offer {R'm)

R 2 040 R 2 D44

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

R 2 025

R 2 D38 R 2 046

TURNOVER STATISTICS

Standard
27-Aug '20
2.85 bn

91.27 bn

-75.33 bn
983.71 bn

90.44 bn
140.25 bn
1001.49 bn
8 841.83 bn

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



