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Capital Market Report 27 March 2026 BONDS and SWAPS - YIELD CURVE

Foreigners Sold R13B for the week ended. They Sold R2040’s, R2030’s, and e Yield Curve oo
R2048’s and Bought R2035’s, R214’s, and R188’s. ABFN69 was the weakest

performer, giving away 144ps over its benchmark. FRB42 and BAYA98 were 000 a0

the strongest performers this week, giving away 67bps and 155bps, respectively.

Swap Curve
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Date Time Country Month Previous Consensus Forecast
RA 30-Mar-26 08:00:00 M3 Money Supply YoY FEB Feb'26 7.44%
CORPO TE SPREADS 08:00:00 Private Sector Credit YoY FEB  Feb'26 8.83%
COMPANION COMPANIONS CURRENT PRIOR CHANGE Budget Balance FEB Feb'26 ZAR-69.69B
07/12/2026 JIBAR 195 51 144
02/04/2026 JIBAR 236 133 103 31-Mar-26 08:00:00 GDP Growth Rate YoY Final Q4 Q4 1.20%
02/04/2026 JIBAR 220 140 80 11:00:00 Inflation Rate YoV Flash MAR  Mar'26  1.90%
20/06/2026 RO 75 o 75 14:00:00 Balance of Trade FEB Feb'26  7AR9.31B
21/04/2027 JTBAR 186 128 58
11/02/2028 JIBAR 90 76 14 . a
so2/ 01-Apr-26_14:30:00 Retail Sales Yo FEB Feb'26
28/05/2026 R188 -55 -27 -28
16/09/2026 R188 -30 o -30 - . .
209/01 72027 R1SS 15 as _33 02-Apr-26 14:30:00 Initial Jobless Claims MAR/28 Mar'26
23/07/2026 R188 -50 -12 -as :
26/00/2030 JIBAR 217 284 -67 03-Apr-26 14:30:00 Non Farm Payrolls MAR Mar'26
30/06/2026 JIBAR 165 220 155 14:30:00 US  Unemployment Rate MAR Mar'26 4.40% 4.50%
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
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Inflation Linked Bond Auction Results ( 27 March 2026)
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For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za



