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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 16/07/2024 TO DATE: 16/07/2024

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

2029 On 01-Aug-2024 Bond Future 6 2,188 286,565.77

2029 On 07-Nov-2024 Bond Future 4 2,124 281,533.44

2030 On 01-Aug-2024 Bond Future 47 85,784 8,019,640.74

2030 On 07-Nov-2024 Bond Future 2 6,400 612,499.65

2032 On 01-Aug-2024 Bond Future 2 5,900 544,367.16

2032 On 07-Nov-2024 Bond Future 4 7,900 713,129.88

2033 On 01-Aug-2024 Bond Future 22 19,574 2,434,952.95

2033 On 07-Nov-2024 Bond Future 20 19,534 2,455,974.85

2037 On 01-Aug-2024 Bond Future 32 196,838 16,083,172.29

2037 On 07-Nov-2024 Bond Future 33 196,252 16,409,687.50

2040 On 01-Aug-2024 Bond Future 10 1,678 138,077.64

2040 On 07-Nov-2024 Bond Future 11 1,364 114,708.26

2044 On 01-Aug-2024 Bond Future 28 61,664 4,843,045.55

2044 On 07-Nov-2024 Bond Future 31 64,030 5,144,007.56

GOVI On 01-Aug-2024 GOVI 2 4 40,500.44

IGOV On 01-Aug-2024 Index Future 2 12 42,528.36

R035 On 01-Aug-2024 Bond Future 32 12,543 1,144,032.13

R035 On 07-Nov-2024 Bond Future 31 12,721 1,129,453.93

R186 On 01-Aug-2024 Bond Future 35 90,762 9,590,255.07
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Contract Strike C/P Product No of Trades No. of Contracts Nominal Value
(R000''s)

R186 On 07-Nov-2024 Bond Future 59 98,485 10,649,236.15

R209 On 01-Aug-2024 Bond Future 6 3,380 240,781.13

R209 On 07-Nov-2024 Bond Future 29 14,978 1,042,348.11

R210 On 01-Aug-2024 Bond Future 16 2,974 707,336.04

R210 On 07-Nov-2024 Bond Future 16 2,974 713,937.79

R213 On 07-Nov-2024 Bond Future 1 45 3,939.21

R248 On 07-Nov-2024 Bond Future 3 236 18,725.67

Grand Total for Daily Turnover Summary: 484 910,344 83,404,437.26
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