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Capital Market Report 29 March 2019

Foreigners sold R 800M for the week ended. They sold R186s, R2048s,
R208s and R2035s, and bought R2030s, R214s, R2032s and R2037s.
FRC283s and BAYA65s were the big movers on the upside this week
gaining over 50 bps over JIBAR. BAW19s were the weakest performer
giving away over 20bps over its benchmark.

WEEKLY NON RES STATS

PURCHASES
R 75304 718
R 118 918 375
R 26 798 380
R 8 247 965 275
R1710411999
R 278 050 000
R 941 000 000

R 550 000 000

R 865 000 000
R 288 500 000
R 771 103 558
R 802 470 000
R 253 329 558
R 793 929 259

SALES

R 95 000 000

R 748925171

R 147 465 533
R 8929 718 063

R 703 257 998

R 212 240 000

R 725 000 000

R 776 400 000

R 1 005 860 000
R 150 000 000
R 857 921 000
R 78 988 000
R 211 480 558

R 1 786 856 240

NETT

-R 19 695 282
-R 6320 006 796
-R120 667 153
-R 681 752 788
R 1007 154 001
-R 35 190 000
R 206 000 000

-R 226 400 000

-R 140 860 000
R 138 500 000
-R 86 817 442
R 7232 482 000
R 41 849 000
-R 992 926 981

R 15 722 781 122

R 16 540112 563

-R 817 331 441

CORPORATE SPREADS

BOMND COMPANION COomM
BAW19 2020/12/05
FSG6A3 2023/08/20
ABKIDZ2 2020/06/05
BAYAGT 2022/03/321
LBK20 2022/06/08
IBLES 2019/05/20
ABST 2026/09/11
BAYASLT 2022/03/31
FRC209 2020/10/07
2020/07/31
2020/10/19
2020/07/13
2022/06/07
INLWVO3 2021/02/11
VD46 2022/06/21
IVCO55 2020/032/26
NEDT1B 2021/11/26
ABS18 20232/09/26
FRC283 2021/01/26
BAYAG65 2020/09/30

PANIONS CURRENT
R 208 142
JIBAR 130
R 212 350

R 2 023 370
R 2023 140
JIBAR 25
R 186 78
JIBAR 395
JIBAR 270
JIBAR 145
JIBAR 170
JIBAR 145
JIBAR 495
JIBAR 395
JIBAR 313
JIBAR 145
JIBAR 445
R 2023 97
JIBAR 395
JIBAR 320

PRIOR CHANGE
120 22
124 6
346 4
304 -24
165 -25
52.5 -27.5
106 -28
425 -30
200 -30
175 -30
201 -31
178 -33
530 -35
430 -35
350 -37
185 -40
485 -40
146 -49
445 -50
400 -80

Yield Curve- Week on

Week

10.00

1.700

1.200

0.700

0.200

0050 0027 0058 -0.040

-0.028 -0.018 -0.017 -0.030 -0.045 -0.053

-0.300

12 15 18 21

24 30

Bond Rates

R 208
R 209
R 186

E53

Yield Curve

BONDS and SWAPS - YIELD CURVE

_— Swap Curve

135 138 1las 154 182
n =
0.89 0.97 1.05
o6a 080
o 043 040 044 43,
oo - s

-0.41 om

Time __Country
Consumer Price Index (YoY)
Total New Vehicle Sales
Retail Sales (MoM

01-Apr-19

02-Apr-19 I Rate
Producer Price Index (YoY

04-Apr-19 SA Manufacturing Production Index (YoY) 0.30%
14:30:00/US Initial Jobless Claims 211K

05-Apr-19

14:30:00USs _ [u
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 186 R 2 030

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

Inflation Linked Bond Auction Results
Bonds R 2 025

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 2 025 R 2 038 R 2 050

TURNOVER STATISTICS

R'Bn

Standard Repo
28-Mar '18 28-Mar '19 28-Mar '18  28-Mar '19
Daily 20.27 bn 35.53 bn 20.29 bn 36.00 bn
Week to Date 141.07 bn| 145.00 bn 120.24 bn 223.07 bn
LOIORGTEICE  687.23 bn|  660.80 bn 737.96 bn 952.50 bn
ACEISGIEICIN 2 580.94 bn| 2 133.60 bn| -447.34 bn| 2 389.39 bn| 2 974.40 bn

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



