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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 24/03/2025 TO DATE: 24/03/2025

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

2030 On 08-May-2025 Bond Future 1 105 10,286.49

2032 On 08-May-2025 Bond Future 2 98 9,104.57

2037 On 08-May-2025 Bond Future 11 1,920 164,064.62

2040 On 08-May-2025 Bond Future 6 700 59,414.92

2044 On 08-May-2025 Bond Future 5 750 60,256.83

GOVI On 08-May-2025 GOVI 2 2 21,996.40

R035 On 08-May-2025 Bond Future 11 1,256 114,318.51

R209 On 08-May-2025 Bond Future 3 92 6,561.68

R213 On 08-May-2025 Bond Future 1 119 10,739.05

R214 On 08-May-2025 Bond Future 1 43 2,811.79

R248 On 08-May-2025 Bond Future 11 414 32,658.99

Grand Total for Daily Turnover Summary: 54 5,499 492,213.87
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