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Capital Market Report 28 September 2018
Foreigners bought R 1B for the week ended. They sold R2030s,
R209s, R214s and R208s, and bought R186s, R2035s, R2040s
and R2044s. ABK10s had the best week, gaining over 100bps
over JIBAR. ABFNO08s and SBS18 were the weakest performers
gaining just 0.5bps over their benchmarks.
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CORPORATE SPREADS

BOMND COMPANION COMPANIONS CURRENT PRIOR CHANGE
ABFNOS8 2020/03/17 JIBAR 99.5 100 -0.5
5B518 2021/06/23 JIBAR 118.5 119 -0.5
ES26 2026/04/02 R 186 125 126 -1
FRX19 2019/11/15 R 207 57 58 -1
Dv23 2023/02/27 R 2023 123.5 125 -1.5
LGLOE 2022/10/04 R 2023 180 185 -5
NEDZ20 2020/07/01 R 207 255 260 -5
OMLOS 2020/03/19 R 208 195 200 -5
OMLDG 2022/03/19 R 2023 220 225 -5
OMLO7 2025/03/19 R 186 235 240 -5
GRT20 2024/04/03 JIBAR 155 185 -30
ABK10 2020/02/14 JIBAR 195 344 -149

Yield Curve- Week on Week
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2 040

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 197

R 2 D44

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 R 197
Total Amount (R'm)

R 2 038 R 2 050

TURNOVER STATISTICS
R'Bn
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