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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 06/10/2025 TO DATE: 06/10/2025

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

2030 On 06-Nov-2025 Bond Future 10 7,796 797,736.69

2032 On 06-Nov-2025 Bond Future 5 620 61,510.28

2044 On 06-Nov-2025 Bond Future 6 730 64,934.71

2050 On 06-Nov-2025 Bond Future 1 61 7,734.45

R035 On 06-Nov-2025 Bond Future 5 1,000 99,300.77

R186 On 06-Nov-2025 Bond Future 8 14,834 1,590,638.40

R209 On 06-Nov-2025 Bond Future 8 8,548 679,994.69

R214 On 06-Nov-2025 Bond Future 11 1,258 91,648.21

R248 On 06-Nov-2025 Bond Future 1 15 1,319.97

Grand Total for Daily Turnover Summary: 55 34,862 3,394,818.17

10/6/2025 6:26:43 PMPage 1 of 1 


