
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 13/01/2015 TO DATE : 13/01/2015

INTEREST RATE AND CURRENCY DERIVATIVES

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

ALBI On 05-Feb-2015   Index Future  2  8  39 838.88

ILBI On 05-Feb-2015   Index Future  2  4  24 399.72

R186 On 05-Feb-2015   Bond Future  30  2,012  249 699.49

R023 On 05-Feb-2015   Bond Future  2  4,000  426 242.64

2030 On 05-Feb-2015   Bond Future  12  1,000  100 167.45

2037 On 05-Feb-2015   Bond Future  11  1,399  143 524.39

R248 On 05-Feb-2015   Bond Future  9  1,500  162 095.04

R209 On 05-Feb-2015   Bond Future  13  5,000  414 674.95

R213 On 05-Feb-2015   Bond Future  10  3,000  280 757.94

 17,923 Grand Total for Daily Turnover Summary:  91  1 841 400.49
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