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Capital Market Report 28 June 2019

Foreigners sold R 4.3B for the week ended. They sold R186s, R2023s, R2030s

and R2044s, and bought R2032s, R2040s, R2035s and R2037s. FRX26s and S

FRX45s were weak performers this week giving away over 13bps over their —
benchmarks. SBS47s and TFS148s were big movers on the upside this week ~

BONDS and SWAPS - YIELD CURVE

gaining over 14 bps over their benchmark.
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CORPORATE SPREADS PERFORMANCE

BOND COMPANIOMN COMPANIONS CURRENT PRIOR CHANGE Total Return
FRX45 2045/04/14 R 214 111 96 15 YtD
FRX26 2026/10/01 R 186 a9 76 13
FRX28 2028/07/26 R 186 124 112 12
FRX27 2027/03/07 R 186 92 82 10 1 to 3 Years
FRX24 2024/12/10 R 186 35 27 8 2 to 7 Years
FRX32 2032/03/31 R 2032 63 56 7 7 to 12 Years
FRX31 2031/02/21 R 213 79 73 6 Over 12 Years
SBS531 2027/06/12 R 186 92.5 89 3.5
SBS43 2027/11/12 R 186 93.5 21 2.5
FRB24 2023/11/08 JIBAR 420 425 -5 AUCTION RESULTS FOR THE WEEK
CLMN477 2021)’11}]29 R?2023 155 163 -8 Government Bond Auction Results
LGLO8 2023/02/28 JIBAR 135 143 -8 Bonds R 2 030 R 2 035
LBK24 2024/10/10 R 2023 160 170 -10 Amount on Auction{R'm)
DVF20D 2020/10/23 JIBAR 107 118 -11 Bids Received (R'm)
SBS47 2023/02/15 JIBAR 119 133 -14 Bid to Cover
RS 2022/10/12 JIBAR 105 130 -25 Clearing Yield (%)
Inflation Linked Bond Auction Results
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TURNOVER STATISTICS

Bond Rates

R' Bn

Standard
27-Jun '18 27-Jun'19
54.44 bn
225.37 bn
1051.31 bn
4 897.61 bn| 4 970.31 bn

Repo
27-Jun '19
59.43 bn
290.68 bn
1104.05 bn
6383.15 bn

27-Jun '18
22.69 bn
184.56 bn
872.08 bn
4913.15 bn

Change Change
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