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Capital Market Report 03 July 2026 BONDS and SWAPS - YIELD CURVE
Foreigners SOLD R1.1B for the week ended. They SOLD R2035’s, R2030’s, e e
and R2032’s and BOUGHT R2044’s, R214’s, and R2039’s. IBL306 was the
weakest performer, giving away 450bps over its benchmark. IPF34 and INLV16 500 Yield Curve 0
were the strongest performers this week, giving away 105bps and 141bps,
respectively. 600
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CORPORATE SPREADS IMPORTANT ECONOMIC INDICATORS

Date Time Country Month Previous Consensus Forecast
06-Jul-26 11:00:00 FEU  PPI YoY MAY May'26  4.90%
11:00:00 EU Retail Sales YoY MAY May'26 1.00%

COMPANION COMPANIONS CURRENT PRIOR CHANGE
20/11/2028 Prime Rate 225 -225 450
13/11/2028 JIBAR 220 150 70
11/09/2026 R2,030 -51 97 16
20/06/2027 JIBAR 120 160 -40
20/06/2028 JIBAR 150 190 -40 08-Jul-26 20:00:00 FOMC Minutes
27/02/2029 JIBAR 110 150 -40
25/06/2027 JIBAR 85 130 -45 09-Jul-26 13:00:00 SA  Manufacturing Production YoY MAY May'26 -2.90%

11/04/2029 JIBAR 100 161 -61 14:30:00 US Initial Jobless Claims JUL/04 Jul'26 215K 220.0K
28/06/2028 JIBAR 145 230 -85

30/12/2029 JIBAR 170 260 -90 PERFORMANCE

15/12/2026 JIBAR 70 175 -105
14/03/2029 JIBAR 160 301 -141 Performance Total Return
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07-Jul-26 08:00:00 Foreign Exchange Reserves JUN Jun'26 $76.58B
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AUCTION RESULTS FOR THE WEEK

oo Government Bond Auction Results
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Inflation Linked Bond Auction Results ( 03 July 2026)
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