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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 22/09/2025 TO DATE: 22/09/2025

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

2030 On 06-Nov-2025 Bond Future 5 1,878 192,633.00

2030 On 05-Feb-2026 Bond Future 2 68 6,829.16

2032 On 06-Nov-2025 Bond Future 7 640 63,697.45

2037 On 06-Nov-2025 Bond Future 12 7,592 714,826.74

2037 On 05-Feb-2026 10.65 Call Bond Future 8 3,860 38,034.09

2037 On 05-Feb-2026 11.36 Put Bond Future 8 3,860 38,034.09

2037 On 05-Feb-2026 11.86 Put Bond Future 8 3,860 38,034.09

2037 On 06-Aug-2026 10.02 Call Bond Future 8 5,082 51,099.51

2037 On 06-Aug-2026 10.70 Put Bond Future 8 5,082 51,099.51

2037 On 06-Aug-2026 11.30 Put Bond Future 8 5,082 51,099.51

2037 On 05-Nov-2026 9.46 Call Bond Future 10 8,999 91,943.50

2037 On 05-Nov-2026 10.23 Put Bond Future 10 8,999 91,943.50

2037 On 05-Nov-2026 10.83 Put Bond Future 10 8,999 91,943.50

2040 On 06-Nov-2025 Bond Future 12 598 56,147.39

2040 On 07-May-2026 10.70 Call Bond Future 8 2,840 29,559.74

2040 On 07-May-2026 11.12 Call Bond Future 7 1,640 17,076.70

2040 On 07-May-2026 11.72 Put Bond Future 8 2,840 29,559.74

2040 On 07-May-2026 12.03 Put Bond Future 7 1,640 17,076.70

2040 On 07-May-2026 12.22 Put Bond Future 8 2,840 29,559.74
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Contract Strike C/P Product No of Trades No. of Contracts Nominal Value
(R000''s)

2040 On 07-May-2026 12.53 Put Bond Future 7 1,640 17,076.70

2040 On 05-Nov-2026 9.91 Call Bond Future 10 4,540 48,500.18

2040 On 05-Nov-2026 10.67 Put Bond Future 10 4,540 48,500.18

2040 On 05-Nov-2026 11.27 Put Bond Future 10 4,540 48,500.18

R033 On 06-Nov-2025 Bond Future 1 2 216.47

R035 On 06-Nov-2025 Bond Future 7 1,000 100,071.67

R053 On 06-Nov-2025 Bond Future 8 630 71,214.39

R213 On 06-Nov-2025 Bond Future 8 1,380 132,960.46

Grand Total for Daily Turnover Summary: 215 94,671 2,167,237.89

9/22/2025 6:19:53 PMPage 2 of 2 


