
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 06/01/2015 TO DATE : 06/01/2015

INTEREST RATE AND CURRENCY DERIVATIVES

Contract No of Trades No. of ContractsStrike C/P Product Nominal Value(R000's)

GOVI On 05-Feb-2015   GOVI  4  40  194 088.00

R186 On 05-Feb-2015   Bond Future  13  8,396  1 020 698.62

R204 On 05-Feb-2015   Bond Future  2  200  1 407.94

 8,636 Grand Total for Daily Turnover Summary:  19  1 216 194.56

Page 1 of 1 2015/01/06, 06:09:38PM


