
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 12/01/2015 TO DATE : 12/01/2015

INTEREST RATE AND CURRENCY DERIVATIVES

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

2038 On 05-Feb-2015   Bond Future  2  80  10 140.16

R186 On 07-May-2015   Bond Future  17  4,313  532 077.32

R204 On 07-May-2015   Bond Future  6  600  23 692.15

R207 On 05-Feb-2015   Bond Future  46  10,668  1 069 477.24

R208 On 05-Feb-2015   Bond Future  22  8,605  861 371.34

R209 On 05-Feb-2015   Bond Future  13  2,307  191 573.86

R212 On 05-Feb-2015   Bond Future  18  4,029  552 629.11

R214 On 05-Feb-2015   Bond Future  2  294  24 786.06

 30,896 Grand Total for Daily Turnover Summary:  126  3 265 747.24
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