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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 29/07/2024 TO DATE: 29/07/2024

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

2029 On 01-Aug-2024 Bond Future 8 700 91,618.52

2029 On 07-Nov-2024 Bond Future 8 700 92,766.61

2030 On 01-Aug-2024 Bond Future 6 938 88,231.48

2030 On 07-Nov-2024 Bond Future 17 2,342 225,386.95

2032 On 01-Aug-2024 Bond Future 15 8,880 823,300.73

2032 On 01-Aug-2024 11.50 Call Bond Future 1 120 1,228.05

2032 On 07-Nov-2024 Bond Future 22 9,194 833,858.69

2037 On 01-Aug-2024 Bond Future 4 308 25,154.00

2037 On 07-Nov-2024 Bond Future 20 9,336 779,140.06

2038 On 01-Aug-2024 Bond Future 2 146 19,607.79

2038 On 07-Nov-2024 Bond Future 2 146 20,044.16

2040 On 01-Aug-2024 Bond Future 4 160 13,150.47

2040 On 07-Nov-2024 Bond Future 13 4,812 402,586.90

2044 On 01-Aug-2024 Bond Future 3 92 7,235.84

2044 On 07-Nov-2024 Bond Future 7 239 19,176.23

ALBI On 01-Aug-2024 Index Future 2 82 847,100.59

ALBI On 07-Nov-2024 Index Future 4 88 930,255.04

R035 On 01-Aug-2024 Bond Future 15 14,812 1,351,881.40

R035 On 07-Nov-2024 Bond Future 22 15,346 1,363,795.59
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Contract Strike C/P Product No of Trades No. of Contracts Nominal Value
(R000''s)

R186 On 01-Aug-2024 Bond Future 2 78 8,258.00

R186 On 07-Nov-2024 Bond Future 11 3,126 338,588.22

R209 On 01-Aug-2024 Bond Future 2 64 4,564.27

R209 On 07-Nov-2024 Bond Future 7 136 9,484.22

R213 On 01-Aug-2024 Bond Future 3 106 9,468.74

R213 On 07-Nov-2024 Bond Future 6 297 26,061.41

R214 On 01-Aug-2024 Bond Future 2 32 2,139.37

R214 On 07-Nov-2024 Bond Future 3 55 3,570.97

R248 On 01-Aug-2024 Bond Future 4 176 14,409.21

R248 On 07-Nov-2024 Bond Future 11 688 54,586.67

Grand Total for Daily Turnover Summary: 226 73,199 8,406,650.20

7/29/2024 6:13:53 PMPage 2 of 2 


