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Capital Market Report 07 August 2026 BONDS and SWAPS - YIELD CURVE
. 9.50 8.00
Foreigners BOUGHT R2.4B for the week ended. They SOLD R2032’s,
R2048’s, and R2033’s and BOUGHT R2030’s, R2042’s, and R214’s. ASN839 Yield Curve
was the weakest performer, giving away 138bps over its benchmark. ASN863 500 e
and FIFB25 were the strongest performers this week, giving away 128bps and
182bps, respectively. 600
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Date Time
11-Aug-26 11:30:00
13:00:00

Month Previous Consensus Forecast
Unemployment Rate Q2 Q2 32.70%
Manufacturing Production YoY JUN Jun'26 -4.30%

Country

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE

21/04/2027 JIBAR 181 43 138 12-Aug-26 14:30:00 Inflation Rate YoY JUL 26 3.50%
21/04/2027 JIBAR 181 43 138
20/04/2029 JIBAR 107 64 43 13-Aug-26 08:00:00 GDP Growth Rate YoY Prel Q2
11/03/2032 ZARONIA 138 130 8 08:00:00 UK GDP YoY JUN ] Jun‘ZG 1.30% 1.20%
11:30:00 SA  Mining Production YoY JUN Jun'26  -5.40% -1.80%
28/09/2029 JIBAR 120 115 5 14:30:00 US Initial Jobless Claims AUG/08  Aug'26 199K 204.0K
31/10/2028 JIBAR 150 146 4 14:30:00 PPI YoY JUL
09/03/2028 JIBAR 81 108 -27
15/02/2030 JIBAR 145 180 _as5 14-Aug-26 11:00:00 GDP Growth Rate YoY 2nd Est Q2 0.50%
. . il " 0 0/
14/08/2029 JIBAR 54 113 _59 14:30:00 US Retail Sales YoY JUL Jul'26 6.70% 6.00%
31/01/2030 R2, 030 1] 68 -68
31/01/2030 R2,030 0 i23 -128 PERFORMANCE
20/08/2028 JIBAR 52 180 -128 Performance Total Return
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AUCTION RESULTS FOR THE WEEK
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Inflation Linked Bond Auction Results ( 07 August 2026)

R 2,040 Bonds 12038 12043

R 209
R 2,030

Coupon

Amount issued (R'm)
Bids received (R'm)
Bond/Swap Differences Bid to Cover
Clearing Yield (%)

Bonds/Swaps Difference

080 o7 0.74 AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction
Bonds R 2,039 R 2,042

Coupon(%o)
Amount on Offer (R'm)

Inflation Linked Bond Auction
Bonds 12043
Total Amount (R'm)

0.10

0.00

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



