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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 04/06/2025 TO DATE: 04/06/2025

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

2030 On 07-Aug-2025 Bond Future 3 320 31,347.91

2032 On 07-Aug-2025 Bond Future 2 248 24,235.98

2037 On 07-Aug-2025 Bond Future 5 560 48,324.15

2040 On 07-Aug-2025 Bond Future 1 53 4,468.42

R035 On 07-Aug-2025 Bond Future 12 5,254 508,411.95

R035 On 06-Nov-2025 Bond Future 20 10,200 959,239.37

R035 On 06-Nov-2025 10.68 Put Bond Future 10 17,000 172,990.64

R053 On 07-Aug-2025 Bond Future 4 460 49,110.67

R210 On 07-Aug-2025 Bond Future 2 20 4,989.97

R213 On 07-Aug-2025 Bond Future 3 180 16,963.33

R214 On 07-Aug-2025 Bond Future 2 600 41,631.54

R248 On 07-Aug-2025 Bond Future 2 1,000 82,457.68

Grand Total for Daily Turnover Summary: 66 35,895 1,944,171.60
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