
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 03/02/2015 TO DATE : 03/02/2015

INTEREST RATE AND CURRENCY DERIVATIVES

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

ALBI On 07-May-2015   Index Future  2  168  868910.28

AL37 On 07-May-2015   Index Future  4  6  28094.40

GOVI On 07-May-2015   GOVI  4  80  409312.14

2038 On 07-May-2015   Bond Future  2  108  13595.58

ILBI On 06-Aug-2015   Index Future  20  636  3921769.98

IGOV On 06-Aug-2015   Index Future  6  872  1973854.12

R186 On 06-Aug-2015   Bond Future  7  1,130  144105.60

R204 On 07-May-2015   Bond Future  7  1,050  113144.83

R248 On 06-Aug-2015   Bond Future  73  66,134  7554808.22

R208 On 07-May-2015   Bond Future  36  23,516  2390342.73

R209 On 07-May-2015   Bond Future  54  39,434  3424011.24

R213 On 07-May-2015   Bond Future  20  56,484  5495207.90

R214 On 07-May-2015   Bond Future  50  38,964  3446385.28

 228,582 Grand Total for Daily Turnover Summary:  285  29783542.30
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