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Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 25/01/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 02-May-2013 Index Future 4 422 0.00
AL7T On 02-May-2013 Index Future 2 24 0.00
IGOV On 02-May-2013 Index Future 2 862 0.00
R157 On 02-May-2013 Bond Future 18 1,722 2105 813.31
R186 On 02-May-2013 Bond Future 120 35,704 46 287 948.97
R197 On 02-May-2013 Bond Future 32 4,274 12 338 888.41
R202 On 02-May-2013 Bond Future 30 96,404 208 160 130.18
R204 On 02-May-2013 Bond Future 4 820 911 912.49
R207 On 02-May-2013 Bond Future 2 1,682 1787 361.57
R208 On 02-May-2013 Bond Future 42 1,770 1 828 422.74
R209 On 02-May-2013 Bond Future 2 2,934 2 389 467.35
R210 On 02-May-2013 Bond Future 2 2,474 4 115 982.30
R212 On 02-May-2013 Bond Future 68 26,874 35872 703.19
Grand Total for Daily Turnover Summary: 328 175,966 315798 630.51
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