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DOMESTIC MARKET
31-Mar-18 1 Month 3 Month 6 Month 9 Month 12 Month YTD

FTSE/JSE EQUITY INDICES Column2 Column3 Column4 Column5 Column6 Column7 Column8

All Share Index (TR) 7 946            -4.18% -5.97% 1.03% 10.03% 9.60% -5.97%

Resources 19 562          -3.67% -5.47% -3.80% 14.69% 6.31% -5.47%

Industrials 79 667          -5.92% -8.51% -4.31% 1.86% 3.81% -8.51%

Financials 45 405          -3.80% -4.31% 10.04% 13.95% 12.78% -4.31%

FTSE/JSE SECTOR INDICES 

Basic Materials 24 512          -3.69% -5.49% -0.91% 14.66% 6.29% -5.49%

Industrials 10 176          -4.90% -1.71% 13.66% 18.25% 17.00% -1.71%

Consumer Goods 62 286          -1.39% -7.91% -21.57% -18.62% -18.24% -7.91%

Healthcare 7 028            0.66% -2.62% -5.37% -6.76% -5.82% -2.62%

Consumer Services 22 801          -8.56% -10.54% 4.50% 16.09% 22.04% -10.54%

Telecommunications 6 619            -6.44% -7.53% -5.29% -0.24% -4.27% -7.53%

Financials 45 405          -3.80% -4.31% 10.04% 13.95% 12.78% -4.31%

Technology 27 088          -25.64% -30.48% -40.42% -50.02% -49.82% -30.48%

SA LISTED PROPERTY & SA BOND INDEX

SA Listed Property 1 981            -0.96% -19.61% -12.92% -7.92% -7.09% -19.61%

All Bond Index 635.33          2.07% 8.06% 10.46% 14.52% 16.23% 8.06%

CASH & INFLATION

STeFI Index 389.68          0.56% 1.76% 3.57% 5.46% 7.41% 1.76%

Inflation - CPI (in arrears) 4.00% 4.00% 4.70% 5.10% 5.10% 6.10% 1.05%

BORROWING RATES 31-Mar-18 1m Ago 3m Ago 6m Ago 9m Ago 12m Ago

SA Repo Rate 6.5% 6.50% 6.75% 6.75% 7.00% 7.00%

COMMODITIES

31-Mar-18 1 Month 3 Month 6 Month 9 Month 12 Month YTD

COMMODITIES INDEX

RJ CRB Index TR 199.25          0.87% 1.17% 7.45% 12.86% 6.35% 1.17%

PRECIOUS METALS

Gold  - USD/Oz 1 325.48      0.47% 1.74% 3.57% 6.75% 6.11% 1.74%

Platinum  - USD/Oz 932.06          -5.43% 0.41% 2.19% 0.67% -1.92% 0.41%

Silver  - USD/Oz 16.37            -0.62% -3.36% -1.72% -1.59% -10.39% -3.36%

Palladium  - USD/Oz 953.44          -8.78% -10.35% 1.75% 12.94% 19.36% -10.35%

INDUSTRIAL METALS

Copper - Cash LME (US/ton) 6 679.25      -3.12% -7.32% 3.84% 12.69% 14.84% -7.32%

Steel - HRC Price 859.00 4.12% 29.56% 41.28% 37.44% 46.84% 29.56%

Aluminium - Cash LME (US/ton) 1 986.75      -7.74% -11.93% -4.48% 3.83% 1.77% -11.93%

ENERGY

Oil -  Brent Crude Oil Spot Price (USD) 70.27            6.83% 5.08% 22.12% 46.64% 33.01% 5.08%

AGRICULTURAL PRODUCTS

Maize 396.25          1.73% 7.90% 3.26% -3.94% -2.46% 7.90%

Wheat 451.00          -8.89% 2.44% -5.89% -20.49% -9.39% 2.44%

INTERNATIONAL MARKETS
31-Mar-18 1 Month 3 Month 6 Month 9 Month 12 Month YTD

EXCHANGE RATES

ZAR/USD 11.8408       11.79            12.38            13.56            13.07            13.41            

Rand (Appreciation)/Depreciation 0.45% -4.38% -12.67% -9.44% -11.73% -4.38%

ZAR/GBP 16.5973       16.25            16.72            18.17            17.03            16.84            

Rand (Appreciation)/Depreciation 2.12% -0.74% -8.64% -2.55% -1.46% -0.74%

ZAR/EUR 14.5978       14.39            14.85            16.02            14.94            14.30            

Rand (Appreciation)/Depreciation 1.43% -1.73% -8.86% -2.31% 2.06% -1.73%

USD/GBP 1.4015          1.38              1.35              1.34              1.30              1.26              

Dollar (Appreciation)/Depreciation 1.67% 3.71% 4.61% 7.60% 11.67% 3.71%

USD/EUR 1.2324          1.22              1.20              1.18              1.14              1.07              

Dollar (Appreciation)/Depreciation 0.94% 2.66% 4.32% 7.86% 15.70% 2.66%

WORLD EQUITY INDICES 31-Mar-18 1 Month 3 Month 6 Month 9 Month 12 Month YTD

MSCI World (USD) 5 853            -2.18% -1.28% 4.15% 9.19% -1.28% -1.28%

MSCI Emerging Markets (USD) 1 171            -2.03% 1.07% 8.24% 15.84% 22.17% 1.07%

DEVELOPED MARKETS

US S&P500 2 641            -2.69% -1.22% 4.82% 8.97% 11.77% -1.22%

UK FTSE100 7 057            -2.42% -8.21% -4.29% -3.50% -3.64% -8.21%

DJ Euro Stoxx 50 3 362            -2.25% -4.07% -6.49% -2.34% -3.98% -4.07%

France CAC40 5 167            -2.88% -2.73% -3.05% 0.91% 0.87% -2.73%

Germany Exetra Dax Index 12 097          -2.73% -6.35% -5.71% -1.85% -1.76% -6.35%

Japan Nikkei 225 21 454          -2.78% -5.76% 5.39% 7.09% 13.46% -5.76%

EMERGING MARKETS

Brazil - Bovespa Index 85 366          0.01% 11.73% 14.90% 35.72% 31.36% 11.73%

China - Shanghai Composite 3 169            -2.78% -4.18% -5.38% -0.74% -1.66% -4.18%

India - Bombay Sensitive 32 969          -3.56% -3.20% 5.39% 6.62% 11.30% -3.20%

Russia - MICEX Russia Index 2 286            -0.49% 8.33% 10.03% 21.60% 14.51% 8.33%

FIXED INCOME MARKETS 31-Mar-18 1 month 3 Month 6 Month 9 Month 12 Month YTD

JPMorgan Global Gov Bond Index 575.35          1.19% 0.95% 1.99% 3.75% 6.50% 0.95%

LONG TERM SOVEREIGN YIELDS 31-Mar-18 1m Ago 3m Ago 6m Ago 9m Ago 12m Ago

US Govt Bonds 10 Year (YTM) 2.7% 2.9% 2.4% 2.3% 2.3% 2.3%

UK Govt Bonds 10 Year (YTM) 1.4% 1.4% 1.2% 1.4% 1.3% 1.1%

SHORT TERM RATES 31-Mar-18 1m Ago 3m Ago 6m Ago 9m Ago 12m Ago

US Repo Rate 2.2% 2.20% 1.48% 1.19% 1.43% 0.85%

US$ 12M LIBOR 2.7% 2.66% 2.11% 1.78% 1.74% 1.77%

HEDGE FUND INDEX 31-Mar-18 1 month 3 Month 6 Month 9 Month 12 Month YTD

HFRX Global Hedge Fund Index 1 262.63      -0.98% -1.02% 0.46% 2.30% 3.20% -1.02%
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