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Capital Market Report 10 June 2022 
Foreigners Sold R5.7B for the week ended. They bought R2030s, R2032s and 

R2035s and sold R186s, R2040s and R209s. FRX26s and NGL04s were the 

weakest performers this week giving away 11bps and 6bps over their 

benchmarks, whilst ABFN16s was the best performer, gaining 53bps over 

JIBAR. 

 

WEEKLY NON RES STATS 

 
 

CORPORATE SPREADS 

 
 

Yield Curve– Week on Week  

 

 
 

 

 

 

 

BONDS and SWAPS - YIELD CURVE 

 
 

IMPORTANT ECONOMIC INDICATORS 

 
 

PERFORMANCE 

 
 

AUCTION RESULTS FOR THE WEEK  

 

 
AUCTION INVITATION FOR THE UPCOMING WEEK 

 

 
 

TURNOVER STATISTICS 

 


