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Capital Market Report 31 October 2025 BONDS and SWAPS - YIELD CURVE

Foreigners Bought R4.4B for the week ended. They Sold R2032’s, R214’s and
R2040’s and Bought R186’s, R2030’s and R2048’s. ABFNS55 was the weakest

performer this week, giving away 7bps over its benchmark. CLN699 and - -
FRC597 were the best performers, gaining 120bps and 125bps over their
respective benchmarks. - Yield Curve -
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AUCTION RESULTS FOR THE WEEK
Government Bond Auction Results
Bonds R 2,033 R2,038
Amount on Auction(R'm)
000 Bids Received (R'm)
Bid to Cover
Clearing Yield (%)
Inflation Linked Bond Auction Results ( 31 October 2025)
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Bond/Swap Differences
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AUCTION INVITATION FOR THE UPCOMING WEEK

2 s s 12 20 30 Government Bond Auction
] Bonds R2,037  R2,040  R2,048
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