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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 02/10/2023 TO DATE: 02/10/2023

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

2029 On 02-Nov-2023 Bond Future 8 236 29,481.58

2030 On 02-Nov-2023 Bond Future 10 3,228 288,945.42

2032 On 02-Nov-2023 Bond Future 2 76 6,275.40

2033 On 02-Nov-2023 Bond Future 2 54 6,333.54

2040 On 02-Nov-2023 Bond Future 4 1,000 75,564.58

2044 On 02-Nov-2023 Bond Future 4 500 35,832.46

R035 On 02-Nov-2023 Bond Future 4 520 41,657.69

R209 On 02-Nov-2023 Bond Future 2 911 56,046.97

R214 On 02-Nov-2023 Bond Future 6 1,086 62,133.60

Grand Total for Daily Turnover Summary: 42 7,611 602,271.26
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