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Interest Rates & Currency Derivatives
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From Date : 31/03/2014

Derivatives Daily Turnover Summary Report

To Date : 31/03/2014

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 08-May-2014 Index Future 2 2 8 865.42
GOVI On 07-Aug-2014 Govl 3 194 865 549.66
2038 On 08-May-2014 Bond Future 1 310 348 678.70
2050 On 08-May-2014 Bond Future 1 208 246 993.76
R186 On 08-May-2014 Bond Future 3 350 420 763.73
R213 On 08-May-2014 Bond Future 2 100 86 163.80
Grand Total for Daily Turnover Summary: 12 1,164 1977 015.07
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