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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 21/02/2025 TO DATE: 21/02/2025

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

2030 On 08-May-2025 Bond Future 2 1,094 106,785.05

2032 On 08-May-2025 Bond Future 7 300 27,776.00

2037 On 08-May-2025 Bond Future 2 3,044 260,368.42

2040 On 08-May-2025 Bond Future 2 500 42,777.31

GOVI On 08-May-2025 GOVI 5 43 476,117.46

IGOV On 08-May-2025 Index Future 1 3 11,463.87

R035 On 08-May-2025 Bond Future 20 618 56,203.04

R213 On 08-May-2025 Bond Future 2 54 4,856.61

R248 On 08-May-2025 Bond Future 2 2,667 212,974.75

Grand Total for Daily Turnover Summary: 43 8,323 1,199,322.50
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