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Capital Market Report 07 February 2025

Foreigners Sold 11B for the week ended. They Sold R186’s, R2030’s and
R2044’s and Bought R214’s, R2040’s. CLN592 was the weakest performer this
week, giving away 228bps over its benchmark, whilst ASC110 and ABFN60
were the best performers, gaining 221.8bps and 13 bps over their respective

benchmarks.

WEEKLY NON-RES STATS
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CORPORATE SPREADS
COMPANION COMPANIONS CURRENT PRIOR CHANGE

05/12/2026 JIBAR R228 0 228
19/08/2025 12025 250 199 51
19/08/2025 12025 250 199 51
02/04/2026 R186 49 44 5
25/04/2042 R214 58 RLS 3
23/08/2030 R2,030 62 R63 -0.5
30/03/2025 JIBAR 117 R121 -4
05/04/2026 JIBAR 75 R38 -13
08/04/2025 JIBAR 2.24 R224 -221.8

Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS

Time  Country Event Month  Previous Consensus

10-Feb-25 18:00:00 US Consumer Inflation Expectations JAlJan'25
11-Feb-25 13:00:00 SA Manufacturing Production YoY DEC Dec'24
13-Feb-25 09:00:00 UK
11:30:00 SA
15:30:00 US
15:30:00 US

GDP YoY DEC

Mining Production YoY DEC
Initial Jobless Claims FEB/08
Core PPI YoY JAN

14-Feb-25 12:00:00 EU
15:30:00 US

GDP Growth Rate YoY 2nd Est Q4 Q4 0.90% 0.90%
Retail Sales YoY JAN Jan'25 3.90% 3.70%

PERFORMANCE
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2,032 R2,037
Amount on Auction(R'm) 1250 1250 1250
Bids Received (R'm) 7225 5555 3810
Bid to Cover 5.78 4.44 3.05
Clearing Yield (%) 9.775 10.860 11.305

Inflation Linked Bond Auction Results (07 Feb 2025)
Bonds 12033 12033
Coupon 1.875 2.025 2.500
Amount issued (R'm) 310 0 0
Bids received (R'm) 310 0 0
Bid to Cover 1.000 0.000 0.000
Clearing Yield (%) 4.910 0.000 0.000

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction

Bonds R 2,032 R2,035  R2,053

Coupon(%) 11.625

Amount on Offer (R'm) 1250

Inflation Linked Bond Auction
Bonds 12033 12043
Total Amount (R'm)

12058

For More Information Please Call: Pieter Van Der Gryp: +27 (011) 471 0525/6 or visit www.ffos.co.za



