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Capital Market Report 31 August 2018 BONDS and SWAPS - YIELD CURVE

Foreigners sold R 4.9B for the week ended. They sold R186s, R2044s, e

R209s and R2023s and bought R208s, R2048s, R213s and R2037s. - visd Curve
ABFN18s, NQ1A24s and 1VC109s had the best week, gaining over "

Swap Curve

30bps over their benchmarks. SBS19s was the weakest performers P

selling off over 14bps over their benchmarks.

WEEKLY NON RES STATS
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R 338 000 000 R 502 020 000 -R 164 020 000 IMPORTANT ECONOMIC INDICATORS

Country Month Previous Forecast

Event
Total New Vehide Sales Aug'l8 47881 47856

Producer Price Index (YoY) Aug'l8 3.60%)| 4.30%
Gross Domestic Product (QoQ 02 -2.20%]| -0.50%

11:00:00

Retail Sales (YoY) Jul'i8 1.20%
Trade Balance Jul'18 -46.38] -46.78]

[SA_____|Current Account (% of GDP) 102 | _4.80%[ |

07-Sep-18 Net $Gold EF?rex Reserve 8 42,448
RO 030 820 949 |R 13 040 736 945 | -R 4 900 915 996 =%H::;m T E— P e R o1
4:30:00|US 1] Rate Aug'18 3.90%| 3.90%
CORPORATE SPREADS PERFORMANCE
BOND  COMPANION COMPANIONS CURRENT PRIOR  CHANGE Performance e
2021/06/23 R 208 86 72 14 YiD
2021/09/15 JIBAR 98.5 94.5 4 ALBI
2025/01/29 R 186 87.5 85.5 2 GOVI
2020/01/29 R 207 92 90.5 1.5 1 to 3 Years
2030/01/29 R 213 112| 1115 0.5 LD WETS
2021/08/22 JIBAR 205 220 -15 7to 12 years
Over 12 Years
2021/11/21 JIBAR 130 145 -15
2020/04/16 R 208 118 134 1 AUCTION RESULTS FOR THE WEEK
2022/08/24 JIBAR 195 214 -19
2020/03/19 JIBAR 150 170 -20 Government Bond Auction Results
2023/09/26 JIBAR 135 165 -30 Bonds R 2030
2020/05/22 JIBAR 120 160 -40 Amount on Auction{R'm)
WU NN 2021/05/19 JIBAR 200 250 -50 Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Yield Curve— Week on Week Inflation Linked Bond Auction Results
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Bond Rates TURNOVER STATISTICS
DPEI'I ngh Standard Repo
'17 30-Aug '18 '17 30-Aug '18
R 208 7.830 8.010 Daily 27.68bn|  42.88 bn 25.09 bn
R 209 9.560 9.720 0.515 9.8635 Week to Date 70.38bn| 119.07bn| 48.69bn| 128.96bn| 187.36bn
Month to Date 622.40bn| 740.76 bn| 118.36bn| 852.99bn| 962.08 bn
R 186 8.880 9.050 8.820 8.975 ACCIRCYICICYl 4 838.65 bn| 6 202.77 bn| 1 454.12 bn| 6 352.10 bn| 6 883.47 bn
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