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Capital Market Report 09 January 2026 BONDS and SWAPS - YIELD CURVE
1m0 0
Foreigners Bought R803M for the week ended. They Sold R2048’s, R2035’s, .
and R2042’s and Bought R2030’s, R2037’s, and R2032. GRT64G was the a0
weakest performer this week, giving away 32bps over its benchmark. DVF34
and AGT06 were the strongest performers this week, giving away 25bps and Yield Curve -
22bps, respectively. w .
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2,235,205,668 1,872,670,000 362,535,668 Date Time  Country Event Month Previous Consensus Forecast
2,565,630,000 5,782,868,805 -3,217,238,8095 13-Jan-26 15:30:00 US Inflation Rate YoV DEC Dec'25
29,530,686,014  28,727,104,381 803,581,633

14-Jan-26 15:30:00 US PPI YoY NOV

CORPORATE SPREADS

COMPANION COMPANIONS CURRENT PRIOR CHANGE 15-Jan-26 09:00:00 UK GDP YoY NOV Nov'25 1.10% 0.80%
14/06/2029 15:30:00 US Initial Jobless Claims JAN/10 Jan'26 208K 212.0K
07/10/2028 JIBAR 73 69 4
21/11/2029 JIBAR 126 127 -1 PERFORMANCE
20/11/2035 JIBAR 190 192 -2 Performance Total Return
21/11/2027 JIBAR 135 140 -5 ¥iD
31/10/2028 JIBAR 190 212 -22 ALBI
06/06/2034 JIBAR 175 200 -25 GOVI
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AUCTION RESULTS FOR THE WEEK

05/01/2026 Government Bond Auction Results
P Bonds R 2,042 R2,044
PAE 03 0130 oaxs o Amount on Auction(R'm)
oo Bids Received (R'm)

Bid to Cover

0300 Clearing Yield (%)
Inflation Linked Bond Auction Results { 12 December 2025)
Bonds 12033 12043 12050
Coupon 4.250 2.250 2.500
Amount issued (R'm) 275 160 565
Bids received (R'm) 675 210 565
Bid to Cover 2.455 1.313 1.000
Clearing Yield (%) 4.210 4.230 4.240
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Bond Rates
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Bond/Swap Differences
Bonds/Swaps Difference AUCTION INVITATION FOR THE UPCOMING WEEK

2 s s 12 20 30 Government Bond Auction
Bonds R 2,039 R 2,048
Coupon(%)
Amount on Offer (R'm)
Inflation Linked Bond Auction
Bonds 12038 12050

Total Amount (R'm)
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