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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 05/03/2024 TO DATE: 05/03/2024

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

2030 On 02-May-2024 Bond Future 3 10,000 927,959.00

2032 On 02-May-2024 Bond Future 4 2,575 222,905.92

2037 On 02-May-2024 Bond Future 3 1,182 92,729.35

2040 On 02-May-2024 Bond Future 10 3,006 235,610.80

2044 On 02-May-2024 Bond Future 8 3,279 243,478.92

R053 On 02-May-2024 Bond Future 2 200 18,915.17

R186 On 02-May-2024 Bond Future 4 3,168 340,158.36

R214 On 02-May-2024 Bond Future 2 300 18,037.25

R214 On 02-May-2024 12.14 Call Bond Future 2 2,000 24,680.86

R214 On 02-May-2024 12.87 Put Bond Future 2 2,000 24,680.86

R214 On 02-May-2024 13.52 Put Bond Future 2 2,000 24,680.86

R248 On 02-May-2024 Bond Future 2 500 36,545.98

Grand Total for Daily Turnover Summary: 44 30,210 2,210,383.33
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