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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 20/03/2025 TO DATE: 20/03/2025

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

2029 On 08-May-2025 Bond Future 8 2,836 388,322.19

2030 On 08-May-2025 Bond Future 2 61 5,981.65

2032 On 08-May-2025 Bond Future 10 822 76,428.77

2037 On 08-May-2025 Bond Future 11 618 52,764.92

2037 On 07-Aug-2025 Bond Future 2 20 1,655.05

2040 On 08-May-2025 Bond Future 4 786 66,670.64

2040 On 07-Aug-2025 Bond Future 35 7,908 648,188.87

2044 On 08-May-2025 Bond Future 18 1,420 114,187.53

GOVI On 08-May-2025 GOVI 1 1 11,030.64

R186 On 08-May-2025 Bond Future 2 92 9,881.60

R209 On 08-May-2025 Bond Future 7 4,659 333,576.81

R210 On 08-May-2025 Bond Future 16 4,912 1,219,277.12

R213 On 08-May-2025 Bond Future 8 1,086 98,164.56

R248 On 08-May-2025 Bond Future 6 480 37,917.36

Grand Total for Daily Turnover Summary: 130 25,701 3,064,047.71
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