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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 23/03/2026 TO DATE: 23/03/2026

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

2030 On 07-May-2026 Bond Future 1 43 4,294.34

2030 On 06-Aug-2026 Bond Future 2 4 390.76

2032 On 07-May-2026 Bond Future 1 110 10,648.45

2033 On 07-May-2026 Bond Future 1 844 120,818.03

2037 On 07-May-2026 Bond Future 11 5,372 506,394.13

2040 On 07-May-2026 Bond Future 13 13,142 1,298,086.35

2040 On 06-Aug-2026 Bond Future 2 1,600 148,445.38

GOVI On 07-May-2026 GOVI 2 2 25,948.86

R033 On 07-May-2026 Bond Future 1 20 2,121.43

R035 On 07-May-2026 Bond Future 2 1,429 142,485.73

R038 On 07-May-2026 Bond Future 2 182 20,215.79

R209 On 07-May-2026 Bond Future 3 69 5,592.00

R213 On 07-May-2026 Bond Future 4 319 29,878.81

R214 On 07-May-2026 Bond Future 15 2,450 186,966.34

R248 On 07-May-2026 Bond Future 3 744 67,600.03

Grand Total for Daily Turnover Summary: 63 26,330 2,569,886.43
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