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Capital Market Report 14 February 2025

Foreigners Sold 14.9B for the week ended. They Sold R2035’s, R186°s and
R2030’s and Bought R209’s, R2032’s. CLN606 and AGT04 were the best
performers, gaining 100bps and 83 bps over their respective benchmarks.
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WEEKLY NON-RES STATS

PURCHASES
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CORPORATE SPREADS
COMPANION COMPANIONS CURRENT PRIOR CHANGE

09/10/2030 R2,030 R190 192 -2
02/04/2026 R186 42 44 -2
06/02/2028 JIBAR 137 140 -3
10/06/2027 JIBAR 113 116 -3
12/04/2025 JIBAR 95 R98 -3
22/08/2025 JIBAR 70 R74 -4
11/09/2026 R186 30 R35 -5
20/06/2027 JIBAR 190 R220 -30
27/10/2025 JIBAR 200 R233 -83
14/04/2026 JIBAR 150 R250 -100

Yield Curve- Week on Week
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Date Time  Country Event
18-Feb-25 11:30:00 SA Unemployment Rate Q4 04 32.10%

19-Feb-25 09:00:00 UK
10:00:00 SA
13:00:00 SA

Inflation Rate YoY JAN
Inflation Rate YoY JAN
Retail Sales YoY DEC

20-Feb-25 15:30:00 US Initial Jobless Claims FEB/15

21-Feb-25 09:00:00 UK Retail Sales YoY JAN

PERFORMANCE
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R 2,032 R2,035
Amount on Auction(R'm) 1250 1250
Bids Received (R'm) 4745 4625 2840
Bid to Cover 3.80 3.70 2.27
Clearing Yield (%) 10.480 11.340

Inflation Linked Bond Auction Results (14 Feb 2025)
Bonds 12031 12046

Coupon

Amount issued (R'm)
Bids received (R'm)
Bid to Cover
Clearing Yield (%)

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction

Bonds R2,032  R2,037  R2,040

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

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

12031 12046

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



