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Capital Market Report 25 September 2026 BONDS and SWAPS - YIELD CURVE
Foreigners BOUGHT R3.33B for the week ended. They SOLD R2030’s,
R2037’s, and R2035’s and BOUGHT R2032’s, R2039’s, and R2040’s. FRX31
was the weakest performer, giving away 2bps over its benchmark. DSY09 and Yield Curve
FRS463 were the strongest performers this week, giving away 8bps and 1484bps
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» Z;g:égggg s :33:;3232 _‘;35"3'"?00"']'"0”0”0 30-Sept-26 08:00:00 SA M3 Money Supply YOY AUG  Aug'26  8.57%
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AUCTION RESULTS FOR THE WEEK
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Bond Rates Inflation Linked Bond Auction Results ( 25 September 2026)
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Bond/Swap Differences
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