INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 26/06/2024

TO DATE: 26/06/2024
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Nominal Value

Contract Strike C/IP Product No of Trades No. of Contracts (R000"s)
2030 On 01-Aug-2024 Bond Future 5 316 29,217.30
2032 On 01-Aug-2024 Bond Future 5 5,203 473,102.47
2037 On 01-Aug-2024 Bond Future 26 23,529 1,875,202.12
2040 On 01-Aug-2024 Bond Future 1 374 29,942.69
2044 On 01-Aug-2024 Bond Future 30 20,511 1,560,459.16
GOVI On 01-Aug-2024 GOVI 3 12 119,732.32
R035 On 01-Aug-2024 Bond Future 26 7,078 633,158.43
R035 On 07-Nov-2024 Bond Future 2 34 2,938.70
R186 On 01-Aug-2024 Bond Future 3 310 32,591.74
Grand Total for Daily Turnover Summary: 101 57,367 4,756,344.94
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