
 

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

 

 

 

 

 

Capital Market Report 02 April 2026 
 

Foreigners Bought R1.3B for the week ended. They Sold R2032’s, R2040’s, and 

R2037’s and Bought R2030’s, R2035’s, and R2039’s. BAYA98 was the weakest 

performer, giving away 155ps over its benchmark. ABFN69 and ASN507 were 

the strongest performers this week, giving away 145bps and 151bps, 

respectively. 
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CORPORATE SPREADS 

 
 

Yield Curve– Week on Week   

 
 

 
 

Bond/Swap Differences 

 

 

 

 

 

 

BONDS and SWAPS - YIELD CURVE 

 
 

IMPORTANT ECONOMIC INDICATORS 

 
 

PERFORMANCE 

 
 

AUCTION RESULTS FOR THE WEEK  

 

 
 

AUCTION INVITATION FOR THE UPCOMING WEEK 

 

 


