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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 06/02/2026 TO DATE: 06/02/2026

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

2030 On 07-May-2026 Bond Future 1 13 1,361.24

2032 On 07-May-2026 Bond Future 1 152 15,739.15

2037 On 07-May-2026 Bond Future 1 200 20,608.25

2038 On 07-May-2026 Bond Future 3 2,900 468,376.10

2040 On 07-May-2026 Bond Future 4 306 32,126.92

2043 On 06-Aug-2026 Bond Future 2 600 75,361.20

2044 On 07-May-2026 Bond Future 4 654 66,089.45

2046 On 07-May-2026 Bond Future 2 1,200 172,555.20

2050 On 07-May-2026 Bond Future 2 1,700 251,577.90

R248 On 07-May-2026 Bond Future 1 100 10,068.79

Grand Total for Daily Turnover Summary: 21 7,825 1,113,864.20
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