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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 09/04/2025 TO DATE: 09/04/2025

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

2030 On 08-May-2025 Bond Future 10 458 44,605.63

2032 On 08-May-2025 Bond Future 10 2,421 221,394.67

2037 On 08-May-2025 Bond Future 16 2,980 247,952.18

2040 On 08-May-2025 Bond Future 5 8,214 670,066.66

2044 On 08-May-2025 Bond Future 3 2,320 179,468.34

R033 On 08-May-2025 Bond Future 4 1,891 188,424.19

R035 On 08-May-2025 Bond Future 4 232 20,539.92

R053 On 08-May-2025 Bond Future 2 16 1,575.23

R186 On 08-May-2025 Bond Future 32 41,654 4,472,254.98

R209 On 08-May-2025 Bond Future 1 9 622.60

R213 On 08-May-2025 Bond Future 2 30 2,675.42

R214 On 08-May-2025 Bond Future 15 4,567 287,758.01

Grand Total for Daily Turnover Summary: 104 64,792 6,337,337.84
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