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II \\ Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

From Date : 18/02/2014 To Date : 18/02/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 08-May-2014 Bond Future 8 1,048 1150 255.56
R186 On 08-May-2014 Bond Future 4 188 221 324.94
2030 On 08-May-2014 Bond Future 18 2,840 2653 135.10
R212 On 08-May-2014 Bond Future 1 6 7 707.60
Grand Total for Daily Turnover Summary: 31 4,082 4 032 423.20
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