INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 10/09/2025

TO DATE: 10/09/2025
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Nominal Value

Contract Strike C/IP Product No of Trades No. of Contracts (R000"s)
2030 On 06-Nov-2025 Bond Future 9 1,206 123,081.73
2032 On 06-Nov-2025 Bond Future 1 15 1,478.02
2037 On 06-Nov-2025 Bond Future 4 2,806 257,054.69
2040 On 06-Nov-2025 Bond Future 2 6 549.62
2050 On 06-Nov-2025 Bond Future 1 500 60,987.68
RO35 On 06-Nov-2025 Bond Future 17 4,162 406,796.36
R186 On 06-Nov-2025 Bond Future 36 24,270 2,601,360.99
R214 On 06-Nov-2025 Bond Future 2 78 5,558.74
Grand Total for Daily Turnover Summary: 72 33,043 3,456,867.82
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