INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 19/11/2025

TO DATE: 19/11/2025
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Nominal Value

Contract Strike C/IP Product No of Trades No. of Contracts (R000"s)
2029 On 05-Feb-2026 Bond Future 2 34 4,924.43
2030 On 05-Feb-2026 Bond Future 1 125 12,657.81
2031 On 05-Feb-2026 Bond Future 2 4 451.83
2032 On 05-Feb-2026 Bond Future 4 14 1,444.56
2033 On 05-Feb-2026 Bond Future 2 8 1,119.14
2037 On 07-May-2026 Bond Future 2 102 9,956.79
2040 On 05-Feb-2026 Bond Future 8 50 4,844.44
2040 On 05-Feb-2026 9.05 Call Bond Future 10 27,000 254,010.33
2040 On 05-Feb-2026 9.80 Put Bond Future 10 27,000 254,010.33
2044 On 07-May-2026 10.00 Put Bond Future 19 142 1,375.86
RO035 On 05-Feb-2026 Bond Future 12 4,410 463,036.58
R213 On 05-Feb-2026 Bond Future 20 7,500 744,130.43
Grand Total for Daily Turnover Summary: 92 66,389 1,751,962.51
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