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Capital Market Report 18 September 2026

Foreigners BOUGHT R1.19B for the week ended. They SOLD R2030’s, = Yield Curve m
R2037’s, and R2039’s and BOUGHT R2048’s, R2032’s, and R2042’s. IBL376
was the weakest performer, giving away 47bps over its benchmark. ABFN42 500 0
and FRB31 were the strongest performers this week, giving away 17bps and
46bps respectively. Swap Curve 500
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28/03/2030 JIBAR 190 189 1

30/06/2028 JIBAR 112 117 -5

21/03/2028 R210 55 64 -9

16/09/2029 JIBAR 65 82 -17 RICHEars

24/11/2026 JIBAR 79 125 -46 3 to 7 Years

7 to 12 Years
Over 12 Years

Yield Curve—- Week on Week

10.00

AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results
Bonds

Amount on Auction{R'm)

Bids Received (R'm)

Bid to Cover

Clearing Yield (%)

R 2,033 R2,037

Inflation Linked Bond Auction Results ( 18 September 2026)

Bonds 12038 12043
Coupon

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

Clearing Yield (%)

Bond Rates

R 2,040
R 209
R 2,030

AUCTION INVITATION FOR THE UPCOMING WEEK

i Government Bond Auction
Bond/Swap Differences

Bonds/Swaps Difference

Bonds R2,038 R 2,039 R 2,042
Coupon(%)
Amount on Offer (R'm)
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For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za



