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Capital Market Report 28 March 2025

Foreigners Sold R9.4B for the week ended. They Sold R2048’s, R2035’s and
R2037’s and Bought R214’s and R2030’s. FRX31 was the weakest performer
this week, giving away 4bps over its benchmark. CLN657 and FRC407 were the

best performers, gaining 209bps and 95bps over their respective benchmarks.

WEEKLY NON-RES STATS

PURCHASES
1,389,560,000
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553,847,249
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2,676,255,912

262,920,000
1,700,777,006
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1,533,703,468
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-0,433,592,084

CORPORATE SPREADS
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COMPANION COMPANIONS CURRENT PRIOR

R213 -22
JIBAR 115
12029
JIBAR 1432
JIBAR
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JIBAR 110
JIBAR 160
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JIBAR 200
JIBAR 200

-26
116 -1
90 -1
146 -3
82 -4
103 -5
120 -10
170 -10
a0 -10
295 -95
409 -209

CHANGE

Yield Curve- Week on Week
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IMPORTANT ECONOMIC INDICATORS
Date Time  Country Event Month  Previous Consensus Forecast
31-Mar-25 08:00:00 SA M3 Money Supply YoY FEB Feb'25 7.10%

08:00:00 SA Private Sector Credit YoY FEB Feb'25 4.59%
|
01-Apr-25 11:00:00 EU Inflation Rate YoY Flash MAR Mar'25 2.30% 2.10%

SA Total New Vehicle Sales MAR Mar'25 47.98K 46.6K

PPI YoY FEB Feb'25
Initial Jobless Claims MAR/29 Mar'25

03-Apr-25 11:00:00 EU
14:30:00 US

04-Apr-25 14:30:00 US Non Farm Payrolls MAR Mar'25 128K 80.0K
14:30:00 US Unemployment Rate MAR Mar'25 410%  4.20% 4.10%
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AUCTION RESULTS FOR THE WEEK

Government Bond Auction Results

Bonds R 2,044 R2,048
Amount on Auction(R'm) 1250 1250 1250
Bids Received (R'm) 3075 3230 2645
Bid to Cover 2.46 2.58 212
Clearing Yield (%) 11.720 11.655 11.650
Inflation Linked Bond Auction Results ( 28 Mar 2025)

Bonds 12033 12043

Coupon 1.875 5.125 5.125
Amount issued (R'm) 160 200 200
Bids received (R'm) 160 430 200
Bid to Cover 1.000 2.150 1.000
Clearing Yield {%) 4.900 4.900 4.995

AUCTION INVITATION FOR THE UPCOMING WEEK

Government Bond Auction

Bonds R 2,035 R 2,040

Coupon(%)

Amount on Offer (R'm)
Inflation Linked Bond Auction

Bonds 12043

Total Amount (R'm)

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



