INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT
FROM DATE: 24/02/2026

TO DATE: 24/02/2026
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Nominal Value

Contract Strike C/IP Product No of Trades No. of Contracts (R000"s)
2032 On 07-May-2026 Bond Future 3 73 7,611.47
2037 On 07-May-2026 Bond Future 8 961 100,270.15
2040 On 07-May-2026 Bond Future 3 293 31,328.54
RO035 On 07-May-2026 Bond Future 1 16 1,719.16
R214 On 07-May-2026 Bond Future 2 4 339.36
R248 On 07-May-2026 Bond Future 8 3,143 322,244.45
Grand Total for Daily Turnover Summary: 25 4,490 463,513.12
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