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Capital Market Report 02 April 2026
Foreigners Bought R1.3B for the week ended. They Sold R2032’s, R2040’s, and el
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. a5 Swap Curve voo
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IMPORTANT ECONOMIC INDICATORS
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Date Time Month Previous Consensus Forecast

Country

08-Apr-26 11:00:00 PPI YoY FEB Feb26 -2.10%
CORPORATE SPREADS 11:00:00 Retail Sales YoY FEB Feb26  2.00%
COMPANION COMPANIONS CURRENT PRIOR CHANGE
2g§ gi{ ;g;j ;‘;gﬁ: 3;3 1gf 15§ 09-Apr-26 08:00:00 Foreign Exchange Reserves MAR ~ Mar'26 $81.06B $84.08
20/07 /2030 R210 63 61 2 13:00:00 Manufacturing Production YoY FEB  Feb'26 -0.70% -1.30%
2171172027 JIRAR oa i > 14:30:00 GDP Growth Rate QoQ Final Q4 Q4 440%  0.70% 0.70%
26/09/2030 JIBAR 219 217 2 14:30:00 Initial Jobless Claims APR/04 Apr'26 215.0K]
20/06/2031 R2,032 o -2 2
26/02/2030 JIBAR 209 213 I 10-Apr-26 14:30:00 Inflation Rate YoY MAR Mar'26  2.40%
31/,01/2030 R2,030 i1 29 -18
18/04/2029 JIBAR 153 181 -28
30/06/2026 JIBAR 70 105 -a3s5 PERFORMANCE
oO7/12/2026 JIBAR 50 195 -145
21/12/2027 JITBAR 20 181 -151 Performance Total Return
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Inflation Linked Bond Auction Results ( 27 March 2026)
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