
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 02/05/2014 TO DATE : 02/05/2014

INTEREST RATE AND CURRENCY DERIVATIVES

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

GOVI On 07-Aug-2014   GOVI  12  308  1 371 203.68

IGOV On 07-Aug-2014   Index Future  2  640  1 348 192.00

R157 On 08-May-2014   Bond Future  17  10,554  1 167 629.97

R186 On 07-Aug-2014   Bond Future  46  33,152  3 921 112.96

R023 On 07-Aug-2014   Bond Future  31  2,668  263 766.22

R203 On 07-Aug-2014   Bond Future  39  30,860  3 265 552.06

2037 On 07-Aug-2014   Bond Future  22  15,568  1 482 295.68

R204 On 07-Aug-2014   Bond Future  13  6,032  619 861.65

R207 On 07-Aug-2014   Bond Future  20  2,850  277 919.81

R208 On 07-Aug-2014   Bond Future  25  16,542  1 560 756.41

R209 On 07-Aug-2014   Bond Future  58  16,596  1 249 372.31

R213 On 07-Aug-2014   Bond Future  6  344  29 393.12

R214 On 07-Aug-2014   Bond Future  2  28  2 127.16

 136,142 Grand Total for Daily Turnover Summary:  293  16 559 183.03
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