
DERIVATIVES DAILY TURNOVER SUMMARY REPORT

FROM DATE : 20/01/2015 TO DATE : 20/01/2015

INTEREST RATE AND CURRENCY DERIVATIVES

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

R186 On 05-Feb-2015   Bond Future  2  1,800  226 499.45

R023 On 07-May-2015   Bond Future  1  450  47 212.13

R203 On 07-May-2015   Bond Future  1  2,000  210 461.24

R204 On 07-May-2015   Bond Future  1  2,050  219 996.30

R248 On 05-Feb-2015   Bond Future  2  1,300  142 115.16

R207 On 07-May-2015   Bond Future  1  800  83 114.28

R208 On 07-May-2015   Bond Future  3  2,700  271 994.49

R213 On 05-Feb-2015   Bond Future  2  600  57 065.67

R214 On 05-Feb-2015   Bond Future  2  400  34 114.56

 12,100 Grand Total for Daily Turnover Summary:  15  1 292 573.29
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