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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 26/01/2024 TO DATE: 26/01/2024

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

2032 On 01-Feb-2024 Bond Future 7 9,792 884,662.35

2032 On 02-May-2024 Bond Future 10 10,174 896,965.75

2037 On 02-May-2024 Bond Future 3 5,832 465,816.94

2050 On 01-Feb-2024 Bond Future 1 918 105,492.93

2050 On 02-May-2024 Bond Future 1 918 107,822.37

IGOV On 01-Feb-2024 Index Future 2 362 1,249,580.56

IGOV On 02-May-2024 Index Future 2 362 1,277,288.04

R035 On 02-May-2024 Bond Future 2 526 44,979.84

R186 On 02-May-2024 Bond Future 20 26,688 2,884,188.45

R213 On 02-May-2024 Bond Future 3 82 6,994.59

Grand Total for Daily Turnover Summary: 51 55,654 7,923,791.83
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