INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 26/05/2025

TO DATE: 26/05/2025
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Contract

Strike

C/IP

Product

Nominal Value

2029 On 07-Aug-2025
2029 On 06-Nov-2025
2030 On 07-Aug-2025
2032 On 07-Aug-2025
2037 On 07-Aug-2025
2044 On 07-Aug-2025
GOVI On 07-Aug-2025
R035 On 07-Aug-2025
R186 On 07-Aug-2025
R186 On 06-Nov-2025
R202 On 07-Aug-2025

R248 On 07-Aug-2025

Grand Total for Daily Turnover Summary:

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
GovI

Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

No of Trades No. of Contracts (RO00"S)
10 1,102 152,070.55
2 136 18,891.88
2 6 581.09
17 6,515 625,813.55
2 40 3,327.18
3 8,036 620,064.35
1 1 11,316.13
3 134 12,584.91
1 204 21,311.77
2 894 95,294.32
12 450 120,731.70
2 54 4,312.91
57 17,572 1,686,300.32
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