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Capital Market Report 05 June 2026

Foreigners SOLD R3.28B for the week ended. They SOLD R2048’s, R2035’s,
and R2040’s and BOUGHT R2037’s, R2044’s, and R2042’s. GRT50 was the
weakest performer, giving away 84bps over its benchmark. FRJ27S and
ABFN73 were the strongest performers this week, giving away 17bps and 16bps,
respectively.

WEEKLY NON-RES STATS

PURCHASES SALES NETT

- 21,500,000 -21,500,000
2,782,064,159 2,416,347,371 265,716,788
1,845,085,000 1,719,112,974 125,972,026
2,240,300,000 2,5432,011,470 -302,711,470

299,000,000 154,000,000 145,000,000
4,517,200,000 6,539,714,745 -2,022,414,745
1,212,225,000 2,210,704,947 -998,479,947
5,323,410,000 3,685,120,767 1,638,289,233
1,239,891,200 940,709,000 299,182,200
1,313,000,000 2,075,380,905 -762,380,905

733,408,570 1,829,800,000 -1,096,291,430

238,842,000 437,000,000 -198,158,000
1,473,600,000 565,800,000 207,800,000
2,890,670,144 1,392,496,636 1,498,173,508
1,894,170,000 4,683,770,000 -2,789,600,000

28,002,966,073 31,214,468,815 -3,211,502,742

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE
10/06/2027 JIBAR 155 71 84
21/05/2027 JIBAR 173 105 68
03/05/2033 JIBAR 205 190 15
14/11/2027 R2,030 18 15 4
25/09/2030 JIBAR 235 234 1
24/02/2028 JIBAR 52 59 -7
28/06/2028 JIBAR 61 70 -9
14/02/2027 JIBAR 16 57 -11
25/01/2027 JIBAR 38 50 -12
08/08/2028 JIBAR 63 76 -13
06/02/2029 JIBAR 72 a8 -16
20/04/2027 JIBAR 40 57 -17

Yield Curve- Week on Week

04/06/2026

Bond Rates

R 2,040 o.260 8.990
R 209 8.885 8.590
R 2,020 8.150 F.8320
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Date Time Month
09-Jun-26 11:30:00

Previous Consensus Forecast

Country
SA

GDP Growth Rate YoY Q1

10-Jun-26 14:30:00 Inflation Rate YoY MAY 3.80%

May'26

11-Jun-26 11:00:00 Current Account Q1 01 IAR50.28
11:30:00 SA  Mining Production YoY APR Apr'26 2.50% 3.00%
13:00:00 SA  Manufacturing Production YoY APR Apr'26  0.90% 1.20%
14:15:00 EU  ECB Interest Rate Decision 2.15% 2.40%
14:30:00 US Initial Jobless Claims JUN/06 Jun'26 225K 219.0K
14:30:00 PPI YoY MAY May'26  6.00%

12-Jun-26 08:00:00 UK GDP YoY APR
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 2,033 R2,038
Amount on Auction(R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)

Inflation Linked Bond Auction Results ( 05 June 2026)
Bonds 12033 12043

Coupon

Amount issued (R'm)

Bids received (R'm)

Bid to Cover

Clearing Yield (%)

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction

Bonds R 2,037 R 2,039 R 2,042
Coupon(%)
Amount on Offer (R'm)
Inflation Linked Bond Auction

Bonds 12033 12043 12058
Total Amount (R'm)

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



