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Capital Market Report 10 April 2026 BONDS and SWAPS - YIELD CURVE
9.50 8.00
Yield Curve
Foreigners Sold R1.5B for the week ended. They Sold R2030’s, R213’s, and
R214’s and Bought R2035’s, R2038’s, and R2040’s. TN27 was the weakest 0.00 700
performer, giving away 8ps over its benchmark. FIFB24 and FIFB21 were the
strongest performers this week, giving away 89bps and 98bps, respectively. 600
8.50
WEEKLY NON-RES STATS Swap Curve
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IMPORTANT ECONOMIC INDICATORS
CORPORATE SPREADS Date Time Country Month Previous Consensus Forecast

COMPANION COMPANIONS CURRENT PRIOR CHAMNGE 14-Apr-26 11:30:00 SA Mining Production YoY FEB Feb'26 4.60%
14/11/2027 R2,030 15 7 a8 14:30:00 US PPIYoY MAR Mar'26  3.40%
28/08/2030 R2,030 42 43 -1
24/06/2027 JIBAR 68 70 -2 16-Apr-26 08:00:00 UK GDP YoY FEB Feb'26  0.80% 1.00%
20/11/2035 JIBAR 182 185 -3 11:00:00 EU Inflation Rate YoY Final MAR Mar'26 1.90%  2.50% 2.50%
26/02/2030 JIBAR 207 211 -4 14:30:00 US Initial Jobless Claims APR/11 Apr'26 219K 216.0K]
10/06/2027 JIBAR 71 86 -15
22/04/2027 JIBAR 78 a5 -17 PERFORMANCE
14/08/2027 JIBAR 82 110 -28
29/08/2026 JIBAR 68 157 -89 Performance Total Return
09/06/2026 JIBAR 67 165 -98 YiD

Yield Curve- Week on Week
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AUCTION RESULTS FOR THE WEEK

o0 Government Bond Auction Results

Bonds R 2,037 R2,039
7.00 0 oas 043 043 om 0 s 0aa | 9 Amount on Auction{R'm)
Bids Received (R'm)
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Clearing Yield (%)

Bond Rates
Inflation Linked Bond Auction Results ( 10 April 2026)

Bonds 12031 12050
R 2,040 Q.F75 9.005

R 209 9.260 8.555
R 2,020 8.255 7.670

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

Bond/Swap Differences

Bonds/Swaps Difference

120 AUCTION INVITATION FOR THE UPCOMING WEEK
1.00 . . - Government Bond Auction
080 074 Bonds R 2,044
050 Coupon(%o)
060 Amount on Offer (R'm)
040 Inflation Linked Bond Auction
0.20 Bonds 12031 12050 12058
0.00 Total Amount (R'm)
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