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Capital Market Report 29 June 2018 BONDS and SWAPS - YIELD CURVE
Foreigners sold R 1.8B for the week ended. They sold R186s, R208s, e
R214s and R2030s and bought R213s, R2032s, R2035s and R209s. . T
IDCGO06s and OML10s had the best week, gaining over 40bps over B
their benchmarks. SBS39s and FRX26s were the weakest performers - swapcurve
selling off over 5bps over their benchmarks.
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CORPORATE SPREADS PERFORMANCE
BOND COMPANION COMPANIONS CURRENT PRIOR  CHANGE Performance T"ta"(f;t“ i
FRX26 2026/10/01 R 186 107 a9 8
SBS539 2030/01/29 R 213 105.5 100 5.5
FRX19 2019/11/15 R 207 51 46.5 4.5 1 to 3 Years
FRX45 2045/04/14 R 214 184 180 4 2 to 7 Years
AAD7 2021/04/15 R 208 180 176.5 3.5 ;::rlf;f:;fs
SBS543 2027/11/12 R 186 114 110.5 3.5
FRX31 2031/02/21 R 213 126 123 3
VYA 2024 /0220 R 2023 100 121 -21 AUCTION RESULTS FOR THE WEEK
OMLO7 2025/03/19 R 186 265 286.5 -21.5 Government Bond Auction Results
SBS34 2024/09/19 R 186 105| 129.5| -24.5 Bonds R 2 030 R 2 040
CCTO1 2023/06/23 R 186 141 172.5 -31.5 Amount on Auction{R'm)
IDCGO6 2024/11/24 R 186 115 155 -40 Bids Received (R'm)
OML10 2025/09/14 R 186 245 285 -40 Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results
Yield Curve- Week on Week Bonds R 2 029
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1.400 Clearing Yield (%0)
8.00 AUCTION INVITATION FOR THE UPCOMING WEEK
0.900 Government Bond Auction
Bonds R 2 035 R 2 040 R 2 044
0.a00 Coupon
o 0070 0079 gg77 oposz 0051 0062 0070 0.074 oes  0.074 Amount on Offer {R'm)
<00 0.100 Inflation Linked Bond Auction
Bonds R 2 029 R 2 033 R 2 050
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Bond Rates TURNOVER STATISTICS -
Standard Repo
R 208 ?-?gﬂ B-u 10 _— 28-Jun'17 28-Jun'l8 28-Jun '17 28-Jun’'18
R 209 9.480 9.685 9.420 9.515 Week to Date
R 186 8'830 g'uzn B'?GU 8'830 ::;:::‘I)J:ta:e 3 514.77 bn| 4 897.61 bn| 1 382.83 bn| 4 720.35 bn| 4 913.15 bn
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