INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 12/02/2026

TO DATE: 12/02/2026
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Contract

Strike

C/IP

Product

Nominal Value

2030 On 07-May-2026
2032 On 07-May-2026
2038 On 07-May-2026
2044 On 07-May-2026
GOVI On 07-May-2026
R033 On 07-May-2026
R035 On 07-May-2026
R053 On 07-May-2026
R209 On 07-May-2026
R213 On 07-May-2026
R248 On 07-May-2026

Grand Total for Daily Turnover Summary:

Bond Future
Bond Future
Bond Future
Bond Future
GOovI

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

No of Trades No. of Contracts (RO00"S)
2 1,000 104,988.38
2 133 13,832.11
2 4 664.05

31 15,613 1,588,324.23
2 2 28,174.60
5 124 14,049.23
3 41 4,400.96
1 282 37,509.25
5 74 6,520.84
4 1,691 168,529.30
8 485 49,764.86

65 19,449 2,016,757.82
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