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Derivatives Daily Turnover Summary Report

From Date : 01/03/2013 To Date : 01/03/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 02-May-2013 Index Future 1 92 0.00
GOVI On 01-Aug-2013 GovI 1 1 4 465.76
IGOV On 01-Aug-2013 Index Future 1 4 0.00
R157 On 02-May-2013 Bond Future 3 14,030 16 797 829.22
R186 On 01-Aug-2013 7.25 Call Bond Future 4 200 0.00
R204 On 02-May-2013 Bond Future 1 1,275 1 424 827.42
R207 On 02-May-2013 Bond Future 1 150 160 491.56
R208 On 02-May-2013 Bond Future 1 970 992 298.26
R213 On 02-May-2013 Bond Future 1 215 198 146.17
Grand Total for Daily Turnover Summary: 14 16,937 19 578 058.39
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