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Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 22/04/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 01-Aug-2013 Index Future 4 422 0.00
AL7T On 01-Aug-2013 Index Future 2 2 0.00
ES33 On 01-Aug-2013 Bond Future 17 595 563 072.92
IGOV On 01-Aug-2013 Index Future 6 1,106 0.00
R157 On 01-Aug-2013 Bond Future 1 210 254 807.99
R186 On 01-Aug-2013 Bond Future 18 15,266 20 407 312.19
R204 On 01-Aug-2013 Bond Future 8 1,030 1149 329.57
R207 On 01-Aug-2013 Bond Future 6 932 1 002 520.62
R208 On 02-May-2013 Bond Future 1 148 154 328.64
R209 On 01-Aug-2013 Bond Future 1 64 55 360.00
R248 On 02-May-2013 Bond Future 1 603 675 681.58
Grand Total for Daily Turnover Summary: 65 20,378 24 262 413.52
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