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Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 04/02/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 08-May-2014 Index Future 12 336 1 439 496.79
GOVI On 08-May-2014 GOV 8 168 714 803.04
ILBI On 07-Aug-2014 Index Future 16 760 4 061 740.20
JBAF On 18-Jun-2014 Jibar Tradeable Future 2 2,000 18 655 500.00
IGOV On 07-Aug-2014 Index Future 12 1,604 3 137 455.96
R157 On 08-May-2014 Bond Future 37 15,650 17 596 276.51
R186 On 08-May-2014 Bond Future 157 141,350 162 341 098.20
R202 On 08-May-2014 Bond Future 4 492 1 005 994.86
R023 On 08-May-2014 Bond Future 72 45,538 43 911 432.12
R203 On 08-May-2014 Bond Future 116 50,710 52 431 733.20
2037 On 07-Aug-2014 Bond Future 10 4,360 3984 349.81
R204 On 08-May-2014 Bond Future 88 93,472 94 892 755.00
R248 On 08-May-2014 Bond Future 2 1,726 1655 510.07
R207 On 08-May-2014 Bond Future 107 86,614 83 359 458.49
R208 On 08-May-2014 Bond Future 70 48,612 44 816 247.01
R209 On 08-May-2014 Bond Future 34 6,756 4 921 683.85
R213 On 08-May-2014 Bond Future 10 3,606 3001 923.16
R214 On 08-May-2014 Bond Future 4 1,268 939 951.31
Grand Total for Daily Turnover Summary: 761 505,022 542 867 409.59
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