INTEREST RATE AND CURRENCY DERIVATIVES
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 28/04/2026

TO DATE: 28/04/2026
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Contract

Strike

C/IP

Product

Nominal Value

2037 On 06-Aug-2026
2040 On 07-May-2026
2040 On 06-Aug-2026
2044 On 06-Aug-2026
2050 On 06-Aug-2026
R035 On 07-May-2026
R035 On 06-Aug-2026
R248 On 07-May-2026
R248 On 06-Aug-2026

Grand Total for Daily Turnover Summary:

Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future
Bond Future

Bond Future

No of Trades No. of Contracts (RO00"S)
1 208 20,077.70
1 1,000 101,048.70

13 3,348 327,675.77
1 400 38,049.42
1 200 29,603.85
1 2,000 205,525.56
1 2,000 209,237.48
1 1,720 167,328.81

10 5,950 585,430.97

30 16,826 1,683,978.24
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