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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 28/03/2025 TO DATE: 28/03/2025

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

2030 On 08-May-2025 Bond Future 17 9,728 949,971.89

2030 On 07-Aug-2025 Bond Future 2 600 57,557.81

2032 On 08-May-2025 Bond Future 5 182 16,875.39

2037 On 08-May-2025 Bond Future 3 70 5,986.27

2040 On 08-May-2025 Bond Future 5 60 5,101.69

2044 On 08-May-2025 Bond Future 2 102 8,217.26

R033 On 08-May-2025 Bond Future 2 40 4,058.23

R035 On 08-May-2025 Bond Future 4 296 27,006.22

R038 On 08-May-2025 Bond Future 1 342 33,685.16

R053 On 08-May-2025 Bond Future 2 276 27,704.46

R186 On 08-May-2025 Bond Future 6 759 81,443.25

R209 On 08-May-2025 Bond Future 1 3 215.07

R213 On 08-May-2025 Bond Future 2 44 3,970.00

R214 On 08-May-2025 Bond Future 8 848 55,174.61

R248 On 08-May-2025 Bond Future 2 140 11,079.86

Grand Total for Daily Turnover Summary: 62 13,490 1,288,047.18
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