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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 13/11/2023 TO DATE: 13/11/2023

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

2030 On 01-Feb-2024 Bond Future 2 30 2,682.14

2032 On 01-Feb-2024 Bond Future 25 1,338 115,789.94

2038 On 01-Feb-2024 Bond Future 2 960 125,368.30

2040 On 01-Feb-2024 Bond Future 3 1,982 149,839.74

2044 On 01-Feb-2024 Bond Future 2 26 1,876.21

GOVI On 01-Feb-2024 GOVI 1 3 27,303.15

R035 On 01-Feb-2024 Bond Future 9 6,730 569,451.44

R186 On 01-Feb-2024 Bond Future 1 151 15,825.42

R248 On 01-Feb-2024 Bond Future 1 1,920 144,365.16

Grand Total for Daily Turnover Summary: 46 13,140 1,152,501.50
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