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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 19/02/2024 TO DATE: 19/02/2024

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

2032 On 02-May-2024 Bond Future 2 104 8,984.67

2044 On 02-May-2024 Bond Future 4 952 70,881.13

GOVI On 02-May-2024 GOVI 2 2 18,822.30

R035 On 02-May-2024 Bond Future 5 1,564 131,596.32

R035 On 07-Nov-2024 Bond Future 3 140 11,705.59

R186 On 02-May-2024 Bond Future 3 1,098 118,221.76

R186 On 07-Nov-2024 Bond Future 2 17,826 1,911,771.65

R213 On 02-May-2024 Bond Future 2 1,264 105,971.19

R213 On 07-Nov-2024 Bond Future 18 278 23,427.88

R214 On 02-May-2024 Bond Future 2 970 58,485.02

Grand Total for Daily Turnover Summary: 43 24,198 2,459,867.50
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