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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 31/07/2025 TO DATE: 31/07/2025

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

2030 On 07-Aug-2025 Bond Future 43 42,512 4,222,485.69

2030 On 06-Nov-2025 Bond Future 57 49,186 4,972,928.05

2030 On 05-Feb-2026 Bond Future 19 9,532 940,258.45

2032 On 06-Nov-2025 Bond Future 7 1,120 108,387.54

2037 On 06-Nov-2025 Bond Future 2 9,532 856,278.00

2040 On 07-Aug-2025 Bond Future 3 6 522.88

2040 On 06-Nov-2025 Bond Future 27 73,108 6,506,243.52

2040 On 05-Feb-2026 Bond Future 26 73,068 6,298,327.89

GOVI On 07-Aug-2025 GOVI 3 24 283,354.96

R038 On 07-Aug-2025 Bond Future 9 5,266 566,376.15

R038 On 06-Nov-2025 Bond Future 9 5,278 549,186.83

R186 On 07-Aug-2025 Bond Future 8 32,126 3,374,388.14

Grand Total for Daily Turnover Summary: 213 300,758 28,678,738.11
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