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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 28/08/2024 TO DATE: 28/08/2024

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

2029 On 07-Nov-2024 Bond Future 20 3,750 504,634.25

2030 On 07-Nov-2024 Bond Future 3 126 12,289.08

2037 On 07-Nov-2024 Bond Future 4 420 36,114.46

2040 On 07-Nov-2024 Bond Future 2 255 22,033.26

2044 On 07-Nov-2024 Bond Future 1 973 80,597.12

R035 On 07-Nov-2024 Bond Future 1 20 1,821.82

R035 On 06-Feb-2025 10.34 Call Bond Future 4 3,000 32,004.06

R035 On 06-Feb-2025 10.65 Put Bond Future 4 3,000 32,004.06

R035 On 06-Feb-2025 11.30 Put Bond Future 4 3,000 32,004.06

R186 On 07-Nov-2024 Bond Future 4 285 30,988.11

R209 On 07-Nov-2024 Bond Future 2 70 5,007.85

R213 On 07-Nov-2024 Bond Future 3 80 7,143.70

R214 On 07-Nov-2024 Bond Future 3 559 37,462.77

R248 On 07-Nov-2024 Bond Future 7 10,248 837,941.12

Grand Total for Daily Turnover Summary: 62 25,786 1,672,045.73
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