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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 05/03/2026 TO DATE: 05/03/2026

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

2029 On 07-May-2026 Bond Future 1 15 2,210.05

2030 On 07-May-2026 Bond Future 7 2,980 309,864.91

2030 On 06-Aug-2026 Bond Future 51 23,833 2,424,599.70

2032 On 07-May-2026 Bond Future 3 3,218 330,214.01

2037 On 07-May-2026 Bond Future 5 4,719 481,103.96

2037 On 06-Aug-2026 Bond Future 12 4,298 428,589.98

2040 On 07-May-2026 Bond Future 1 54 5,634.25

2040 On 06-Aug-2026 Bond Future 17 5,316 540,671.12

2044 On 06-Aug-2026 Bond Future 67 17,568 1,740,769.35

R035 On 07-May-2026 Bond Future 1 350 36,941.58

R038 On 07-May-2026 Bond Future 1 17 2,000.35

R209 On 06-Aug-2026 Bond Future 24 3,619 318,474.32

Grand Total for Daily Turnover Summary: 190 65,987 6,621,073.57
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