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Capital Market Report 28 February 2025

Foreigners Sold 4.7B for the week ended. They Sold R186’s, R2030’s and
R2037’s and Bought R2048’s and R213’s. ELNO09 was the weakest performer
this week, giving away 230bps over its benchmark. ELN019 and ELN023 were
the best performers, gaining 230bps and 187.5 bps over their respective

user

benchmarks.

WEEKLY NON-RES STATS

PURCHASES
1,905,000,000
4,929,274,000
1,117,970,000
3,381,033,201
5,023,493,208

342,000,000
1,316,040,000
3,127,678,714

893,450,000
2,022,421,578
6,020,720,000

SALES
5,646,574,000
6,561,507,000

603,385,000
3,528,636,051
5,843,713,604
1,268,030,000
2,305,115,000
3,251,304,357

913,700,000
2,290,905,000
2,655,790,000

NETT

-3,741,574,000
-1,632,233,000

514,585,000
-147,602,850
-820,220,396
-926,030,000
-989,075,000
123,625,643
-20,250,000
-268,483,422
3,364,930,000

30,079,080,701

34,868,660,012

-4,789,579,311

COMPANION COMPANIONS CURRENT PRIOR CHANGE
28/07/2025 RO R2Z0 RO 230
19/08/2025 RO R200 RO 200
17/06/2025 RO R188 RO 187.5
31/03/2032 R2,032 -R18 -R5O1 32.5
11/02/2030 JIBAR R105 R108 -3
11/09/2026 R136 R27 R30 -3
15/09/2033 R209 R41 R44 -3
31/01/2030 R2,030 -R16 -R1Z -3
20/06/2027 JIBAR R160 R190 -30
05/08/2026 JIBAR R165 R215 -50
20/06/2028 JIBAR R190D R250 -60
11/06/2029 RO RO R158 -158
21/07/2025 RO RO R188 -187.5
02/04/2027 RO RO R230 -230

Yield Curve- Week on Week
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BONDS and SWAPS - YIELD CURVE
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Yield Curve
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Month
Feb'25
Feb'25

Time _ Country Event Previous:
12:00:00 EU Inflation Rate MoM Flash FEB

SA Total New Vehicle Sales FEB

03-Mar-25

04-Mar-25 11:30:00 SA GDP Growth Rate YoY Q4

05-Mar-25 12:00:00 EU PPI YoY JAN

06-Mar-25 11:00:00 SA

15:30:00 US

ZAR-70.8B
242K

Current Account Q4
Initial Jobless Claims MAR/01

07-Mar-25 08:00:00 SA $65.88B
0.40%
143K

4.00%

Foreign Exchange Reserves FEB  Feb'25
12:00:00 EU GDP Growth Rate QoQ 3rd Est Q4 Q4
15:30:00 US Non Farm Payrolls FEB Feb'25
15:30:00 US Unemployment Rate FEB Feb'25

PERFORMANCE

Performance

0.10%
133K
4.00%

Total Return
YtD

1to 3 Years

3 to 7 Years

7 to 12 Years
Over 12 Years

AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results

Bonds R213

Amount on Auction{R'm) 1250

1250

Bids Received (R'm) 3410 4010 3600
Bid to Cover 2.73 .n 2.88
Clearing Yield (%) 9.470 10.515 11.315

Inflation Linked Bond Auction Results (28 Feb 2025)
Bonds 12033 12043
Coupon

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

AUCTION INVITATION FOR THE UPCOMING WEEK
Government Bond Auction

Bonds R 2,040 R 2,048 R 2,053

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

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

12033 12043 12058

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



