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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 11/06/2024 TO DATE: 11/06/2024

Contract Strike C/P Product No of Trades No. of Contracts Nominal Value
(R000''s)

2029 On 01-Aug-2024 Bond Future 10 310 40,720.98

2030 On 01-Aug-2024 Bond Future 6 3,094 280,422.07

2030 On 07-Nov-2024 Bond Future 68 12,372 1,144,809.56

2037 On 01-Aug-2024 Bond Future 2 464 35,336.21

2037 On 07-Nov-2024 Bond Future 53 4,818 374,797.95

2040 On 07-Nov-2024 Bond Future 54 9,823 764,766.27

2044 On 01-Aug-2024 Bond Future 9 309 22,339.89

R035 On 01-Aug-2024 Bond Future 14 2,292 196,367.85

R186 On 01-Aug-2024 Bond Future 6 789 82,435.44

R248 On 01-Aug-2024 Bond Future 3 10 753.21

R248 On 07-Nov-2024 Bond Future 2 8 580.52

Grand Total for Daily Turnover Summary: 227 34,289 2,943,329.95
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