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Capital Market Report 29 May 2020

Foreigners bought R 1.4B for the week ended. They bought R2030s, R2035s and
R214s, and sold R186, R2023s & R2032s. FRB25s were the weakest performers
this week giving away over 50pps over JIBAR, whilst MTN11s, IDCG12s &

GRT30s were the best performers, gaining over 30bps over JIBAR.

WEEKLY NON RES STATS

PURCHASES
R 353 338
-R 138 400 000
R 4 508 632 866
R 5 642 356 176
R 323 235 829
R 1 748 658 653
R 3 548 400 000

R 1165 600 000

R 670 337 645
R872 717 038
R 2108 100 000
R 1 060 000 000
R 1330 300 000

SALES
R 620 000
R 1 630 330 000
R 5 061 330 0938
R 4 197 091 264
R 920 991 6538
R 2320 023 964
R 1160 770 459

R 1165993 000

R 793 502 893
R 506 428 661
R 941 000 000
R 258 799 167
R1797 121824

NETT
-R 266 662
-R 13813 7380 000
-R 553 197 232
R 1445 264 912
-R 592 755 829
-R1071 365 311
R 2 387 629 541

-R 393 000

-R123 165 248
R 366 288 377
R 1167 100 000
R 701 200 833
-R 466 821 324
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Current Account
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Initial Jobless Claims

CORPORATE SPREADS

BOND COMPANIOM COMPANIONS CURRENT PRIOR  CHANGE
GRT30 2025/12/10 JIBAR 185 145 40 05-Jun-20
IDCG12 2021/04/26 JIBAR 150 112.5 27.5 [ia0.00lUs e 7% 10 60%]
MTN11 2021/06/04 JIBAR 180 150 30
BID0D9 2021/11/15 JIBAR 142.5 117 25.5
BID13 2024/06/14 JIBAR 157.5 134 23.5
RDFB18 2026/02/11 JIBAR 192.5 171 21.5 PERFORMANCE
RDFB17 2024/02/11 JIBAR 171 153 18 Total Return
2023/09/28 JIBAR 162.5 150 12.5 YiD
2022/03/24 JIBAR 137.5 130 7.5
2021/03/23 R 2 023 105 98.5 6.5
2025/03/15 R 186 122.5 117 5.5
2023/02/15 JIBAR 139.5 140 -0.5 1to 3 Years
2025/07/26 R 186 -16 -10 -6 3 to 7 Years
2024/01/31 R 186 -136 -130 -6 7 to 12 Years
2022/05/14 R 2023 o1 97.5 -6.5 Over 12 Years
2021/02/15 JIBAR 95.5 104 -8.5
2022/01/31 JIBAR 130 142 -12
2025/01/29 R 186 -84 -71 -13
2022705715 igied aoal sy 32 AUCTION RESULTS FOR THE WEEK
2023/11/09 JIBAR 155 180 -25 Government Bend Auction Results
2027/06/12 R 186 32.5 57.5 -25
2023/02/28 R 2 023 93 120 -27 Bonds R 186
2027/11/12 R 186 42 69.5| -27.5 Amount on Auction(R'm)
SBS56 2022/06/12 R 2023 22.5 50.5 -28 Bids Received (R'm)
SBS50 2022/01/31 R 2023 4 34.5| -30.5 .
Bid to Cover
NGLO4 2023/03/20 JIBAR 292.5 325| -32.5 i .
Clearing Yield (%)
FRB25 2024/09/19 JIBAR 527 580 -53
Inflation Linked Bond Auction Results
. Bonds R 2 025
Yield Curve- Week on Week Coupon
7.500 Amount issued (R'm)
12.00 - =
Bids received (R'm)
6.500 -
Bid to Cover
10.00 = -
5500 Clearing Yield (%)
s.00 4500 AUCTION INVITATION FOR THE UPCOMING WEEK
3.500 Government Bond Auction
600 200 Bonds R 2 030 R 2 035 R 2 037
oo w00 Coupon
Amount on Offer (R'm
0.300 0.330 0.500 ( )
2.00 o Inflation Linked Bond Auction
0505 05 oges 0651 0647 0646 0gss | Bonds R 2 D25 R 2038 R 2 D46
0.00 -1.500 Total Amount (R'm)
1 2 6 9 12 15 18 21 24 30
Difference ——15/5/2020 ——28/5/2020

TURNOVER STATISTICS

Bond Rates

Low Standard
R2023 5.345 5.445 5.245 5.250 42.70 bn 21.11 bn
R 209 10.405 10.445 10.220 10.370 252.76bn|  153.38bn
Month to Date 1032.57 bn 1161.82 bn 718.19 bn
R 186 7.555 7.740 7.545 7.640 ACTACLTITIl 3 867.64 bn| 5335.25bn| 1467.61bn| 5247.66bn| 4926.61 bn

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



