FFO SECURITIES (PTY) LTD@

Authorised user

d

Capital Market Report 14 August 2026

Foreigners SOLD R591M for the week ended. They SOLD R2044’s, R2035’s,
and R214’s and BOUGHT R2037’s, R2033’s, and R2032’s. H120T9 was the
weakest performer, giving away 25bps over its benchmark. AGT09 and FRB31
were the strongest performers this week, giving away 41lbps and 56bps,
respectively.

WEEKLY NON-RES STATS

2,225,221,000

1,688,613,149

PURCHASES SALES NETT
29,000,000 44,218,000 -5,218,000
24,000,000 61,500,000 22,500,000

1,871,284,000 1,857,3210,000 12,974,000

479,086,500 20,670,330 448,416,170

536,607,851

671,798,000 11,980,000 659,818,000
2,273,667,004 3,226,303,889 -952,626,885
41,889,000 274,227,481 -232,328,481
2,250,296,000 1,285,209,278 965,086,722
744,000,000 284,880,000 459,120,000
122,576,000 - 132,576,000
1,624,550,700 2,407,783,400 -783,232,700
447,924,500 1,270,767,942 -822,843,442
652,750,000 468,414,000 184,336,000

991,240,263 2,120,198,526 -1,1328,858,263
1,435,395,807 1,514,222,654 -78,826,847
15,964,778,774 16,556,298,649 -591,519,875

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE

04/10/2026 R187 49 24 25
26/08/2028 JIBAR 116 26 20
02/06/2028 JIBAR 125 103 17
09/06/2031 JIBAR 185 170 15
26/09/2030 JIBAR 174 162 12
30/06/2028 JIBAR 71 66 5
12/10/2030 JIBAR 73 76 -3
31/10/2028 JIBAR 146 150 -4
31/07/2029 JIBAR 66 70 -4
13/11/2030 JIBAR 114 120 -6
09/07/2021 JIBAR 186 227 -41
24/11/2026 JIBAR 64 120 -56
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IMPORTANT ECONOMIC INDICATORS

Date Time  Country Event Month Previous Consensus Forecast
19-Aug-26 08:00:00 Inflation Rate YoY JUL Jul'26  2.60% 3.00%

10:00:00 Inflation Rate YoY JUL Jul'26  5.00% 5.40%
11:00:00 Inflation Rate YoY Final JUL ~ Jul'26  2.80%

290% 2.90%
13:00:00 Retail Sales YoY JUN Jun'26  2.30%

20-Aug-26 14:30:00 Tnitial Jobless Claims AUG/15 Aug'26 209K

21-Aug-26 08:00:00 UK Retail Sales YoY JUL Jul'26  4.20%
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 2,033 R2,039
Amount on Auction{R'm)
Bids Received (R'm)
Bid to Cover
Clearing Yield (%)

Inflation Linked Bond Auction Results ( 14 August 2026)
Bonds 12031 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 2,033 R 2,038 R 2,040

Coupon(%o)

Amount on Offer (R'm)

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

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



