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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 10/04/2025 TO DATE: 10/04/2025

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

2030 On 08-May-2025 Bond Future 18 31,042 3,035,184.16

2032 On 08-May-2025 Bond Future 2 36 3,310.65

2040 On 08-May-2025 Bond Future 18 1,407 116,893.29

2044 On 08-May-2025 Bond Future 3 512 40,227.15

R033 On 08-May-2025 Bond Future 3 1,886 189,035.89

R035 On 08-May-2025 Bond Future 70 17,021 1,516,633.77

R053 On 08-May-2025 Bond Future 2 32 3,178.78

R186 On 08-May-2025 Bond Future 20 9,966 1,069,947.67

R209 On 08-May-2025 Bond Future 8 4,338 303,923.26

R213 On 08-May-2025 Bond Future 2 10 897.93

R214 On 08-May-2025 Bond Future 7 1,010 65,050.58

R248 On 08-May-2025 Bond Future 7 25,414 1,958,022.67

R248 On 07-May-2026 Bond Future 1 260 19,361.92

Grand Total for Daily Turnover Summary: 161 92,934 8,321,667.73
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