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INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE: 10/04/2024 TO DATE: 10/04/2024

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

2030 On 02-May-2024 Bond Future 7 4,482 410,730.16

2030 On 01-Aug-2024 Bond Future 6 4,452 399,124.87

2032 On 02-May-2024 Bond Future 19 29,643 2,514,302.83

2032 On 01-Aug-2024 Bond Future 29 33,581 2,910,408.18

2037 On 02-May-2024 Bond Future 9 2,207 169,587.51

2037 On 01-Aug-2024 Bond Future 13 2,709 201,084.47

2040 On 02-May-2024 Bond Future 4 172 13,203.35

2040 On 01-Aug-2024 Bond Future 4 172 12,718.41

2040 On 08-May-2025 Bond Future 5 11,610 863,695.18

2040 On 08-May-2025 13.43 Call Bond Future 5 22,326 299,797.55

2046 On 02-May-2024 Bond Future 2 11,392 1,294,561.82

2046 On 01-Aug-2024 Bond Future 2 11,392 1,323,092.63

2050 On 02-May-2024 Bond Future 2 13,236 1,516,239.52

2050 On 01-Aug-2024 Bond Future 2 13,236 1,519,130.40

GOVI On 02-May-2024 GOVI 4 519 4,810,086.81

GOVI On 01-Aug-2024 GOVI 4 519 4,916,767.26

R035 On 02-May-2024 Bond Future 6 6,347 523,025.93

R035 On 01-Aug-2024 Bond Future 10 7,257 609,372.48

R186 On 02-May-2024 Bond Future 7 246 26,290.64
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Contract Strike C/P Product No of Trades No. of Contracts Nominal Value
(R000''s)

R186 On 01-Aug-2024 Bond Future 4 42 4,364.59

R202 On 02-May-2024 Bond Future 2 7,894 2,044,592.89

R214 On 01-Aug-2024 Bond Future 6 2,522 152,097.61

R248 On 02-May-2024 Bond Future 3 7,330 528,151.13

R248 On 01-Aug-2024 Bond Future 3 7,330 539,758.33

Grand Total for Daily Turnover Summary: 158 200,616 27,602,184.57
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