INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 20/09/2024

TO DATE: 20/09/2024
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Contract

Strike

C/IP

Product

Nominal Value

2029 On 07-Nov-2024
2030 On 07-Nov-2024
2037 On 07-Nov-2024
2040 On 07-Nov-2024
2044 On 07-Nov-2024
R186 On 07-Nov-2024
R202 On 07-Nov-2024
R210 On 07-Nov-2024
R213 On 07-Nov-2024
R214 On 07-Nov-2024
R248 On 07-Nov-2024

Grand Total for Daily Turnover Summary:

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

No of Trades No. of Contracts (RO00"S)
42 4,638 622,167.15
11 4,622 455,720.70

4 4,636 409,647.87

3 816 72,997.48
27 5,864 502,448.25
1 368 40,107.99
42 2,325 634,084.05
4 176 42,677.57

3 70 6,355.15

6 348 24,284.17

1 2,500 212,155.20
144 26,363 3,022,645.57
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