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From Date : 14/10/2013

Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 14/10/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
GOVI On 07-Nov-2013 GOV 6 26 464.44
JBAF On 17-Jun-2015 Jibar Tradeable Future 2,000 9999 500.00
R157 On 06-Feb-2014 Bond Future 18 4,826 5 574 598.80
R186 On 07-Nov-2013 8.50 Put Bond Future 3 210 200 383.56
R208 On 07-Nov-2013 Bond Future 1 15 14 692.99
Grand Total for Daily Turnover Summary: 26 7,057 15 815 639.80

Page 1 of 1

2013/10/14, 06:06:01PM



