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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 05/12/2023 TO DATE: 05/12/2023

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

2025 On 01-Feb-2024 Bond Future 2 100 17,543.91

2030 On 01-Feb-2024 Bond Future 10 224 20,390.88

2032 On 01-Feb-2024 Bond Future 3 321 28,419.56

2037 On 01-Feb-2024 Bond Future 13 216 16,646.28

2040 On 01-Feb-2024 Bond Future 16 1,160 89,371.53

2044 On 01-Feb-2024 Bond Future 18 674 49,376.53

R035 On 01-Feb-2024 Bond Future 10 528 45,740.62

R186 On 01-Feb-2024 Bond Future 12 2,170 228,857.84

R186 On 07-Nov-2024 Bond Future 1 1 107.37

R248 On 01-Feb-2024 Bond Future 8 56 4,281.97

Grand Total for Daily Turnover Summary: 93 5,450 500,736.48
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