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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 12/06/2025 TO DATE: 12/06/2025

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

2029 On 07-Aug-2025 Bond Future 2 80 11,062.78

2032 On 07-Aug-2025 Bond Future 62 10,044 978,530.64

2037 On 07-Aug-2025 Bond Future 4 196 16,801.43

2038 On 07-Aug-2025 Bond Future 2 80 11,120.71

2040 On 07-Aug-2025 Bond Future 75 27,993 2,383,141.33

2044 On 06-Nov-2025 Bond Future 61 11,212 919,557.94

R035 On 06-Nov-2025 Bond Future 61 9,962 930,272.41

R213 On 07-Aug-2025 Bond Future 2 120 11,293.57

R214 On 06-Nov-2025 Bond Future 2 50 3,363.74

Grand Total for Daily Turnover Summary: 271 59,737 5,265,144.55
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