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Capital Market Report 03 October 2025

Foreigners Sold R231M for the week ended. They Sold R2035’s, R2032’s and
R2037’s and Bought R2033’s, R2030’s and R2040’s. ABGNO7 was the weakest
performer this week, giving away 1bps over its benchmark. TN30 and FRB32

were the best performers, gaining 15bps and 13bps over their respective Yield Curve

benchmarks. 1000 50
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Swap Curve

IMPORTANT ECONOMIC INDICATORS

Date Time  Country Event Month  Previous Consensus Forecast
1,081,143,824  1,617,301,421 -536,157,597 06-0ct-25  11:00:00 EU Retail Sales YoY AUG 25 2.0%
3,292,319,119 2,660,683,172 731,635,047
4,119,382,861 4,023,845,763 95,537,098 07-0ct-25  08:00:00 SA Foreign Exchange Reserves SEP Sept'25  $70.42B

39,257,513,118  39,488,751,178 -231,238,060

09-0ct-25 13:00:00 SA Manufacturing Production YoY Al Aug'25 -0.70%
CORPORATE SPREADS 14:30:00 US Initial Jobless Claims OCT/04  Oct'25 223K 235K
COMPANION COMPANIONS CURRENT PRIOR CHANGE PERFORMANCE

08/08/2028

Performance

Total Return

05/04/2028 JIBAR 113 115 -2 YiD
20/11/2026 JIBAR 90 95 -5
14/08/2029 JIBAR 113 119 -6
28/09/2027 JIBAR 110 123 -13 1 to 3 Years
09/10/2030 R2,020 110 125 -15 EED Y LEEE
7 to 12 Years
. Over 12 Y
Yield Curve- Week on Week S
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