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Capital Market Report 20 June 2025

Foreigners Bought R2.4B for the week ended. They Sold R2035’s, R2032’s and
R2044’s and Bought R186’s, R213’s and R2030’s. GRT55 was the weakest
performer this week, giving away 30bps over its benchmark. ASC094 and
FRJ27G were the best performers, gaining 30bps and 30bps over their respective
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benchmarks.

WEEKLY NON-RES STATS

PURCHASES
4,378,887,034
3,141,817,071
4,044,797,550
2,537,000,000
4,081,152,354

308,500,000
2,172,061,564
1,575,308,606

262,695,000
1,776,760,000
1,670,888,034

SALES

963,200,000
2,246,979,951
1,496,030,000
3,606,965,000
5,928,520,258

409,127,000
1,344,933,748
2,553,860,849

342,420,000
2,811,095,000
1,838,450,000

NETT

32,415,687,0324
894,837,120
2,548,767,550

-1,069,965,000
-1,847,367,904

-100,627,000
827,127,816

-978,552,243
-79,725,000

-1,034,335,000

-167,561,966

Swap Curve

IMPORTANT ECONOMIC INDICATORS

25,049,867,213 | 23,541,581,806 2,408,285,407

Month Previous Consensus Forecast
May'25 0.50%
GDP Growth Rate QoQ Final Q! Q1 2.40%

Event
PPI YoY MAY

Date Time  Country
26-Jun-25 11:30:00 SA
14:30:00 US

-0.20% -0.20%

COMPANION COMPANIONS CURRENT PRIOR CHANGE . ) .
09/06/2028 JIBAR 150 120 30 14:30:00 US Initial Jobless Claims JUN/’)]. Jun'25 245K 247.0K
24/02/2028 R186 22 12 10
07/03/2027 R186 12 12 1 27-Jun-25 08:00:00 UK GDP Growth Rate YoY Final Q1Q1 1.50% 1.30% 1.30%
11/09/2026 R136 i7 27 -10
14/08/2029 JIBAR 90 100 -10
27/10/2026 JIBAR 70 80 -10 PERFORMANCE
26/02/2020 JIBAR 250 261 -11 Performance Total Return
26/07/2028 R186 35 46 -11 YiD
31/07/2029 JIBAR 92 110 -18
25/05/2027 JIBAR 80 103 -23
247012027 JIBAR 120 160 -320
16/05/2027 JIBAR 73 103 -30 1to 3 Years
. 3 to 7 Years
Yield Curve- Week on Week 7 to 12 Years
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- S o0 AUCTION RESULTS FOR THE WEEK
1100 191062025 Government Bond Auction Results
Bonds R 2,037 R2,040
R Amount on Auction(R'm) 1250 1250 1250
0.000 H H 1
o o020 oss oo oo wow oom B!ds Received (R'm) 6920 3970 5315
Bid to Cover 5.54 3.18 4.25
woo 0500 Clearing Yield (%) 10.570 10.980 11.130
Inflation Linked Bond Auction Results ( 20 June 2025)
7.00 -1.000 Bonds 12033 12043
! : i S e St Coupon 1.875 5.125 2.500
H 1
Bond Rates A.mnunt |'_~.'.5ued (R'm) 400 10 355
Bids received (R'm) 690 160 825
R 2,040 Bid to Cover 1.725 16.000 2.324
R 209 Clearing Yield (%) 5.120 5.100 5.190

R 2,030

AUCTION INVITATION FOR THE UPCOMING WEEK

Bond/Swap Differences Government Bond Auction

Bonds/Swaps Difference

Bonds R 2,033
10.000

1250

R 2,044 R 2,048

2 s 8 12 20 30

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

Inflation Linked Bond Auction

Bonds 12033 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



