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Interest Rates & Currency Derivatives
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From Date : 20/02/2013

Derivatives Daily Turnover Summary Report

To Date : 20/02/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
R157 On 02-May-2013 Bond Future 1 18 21 570.29
R186 On 02-May-2013 Bond Future 6 645 830 620.52
R202 On 02-May-2013 Bond Future 1 25 53 765.75
R204 On 02-May-2013 Bond Future 1 500 560 829.60
R208 On 02-May-2013 Bond Future 1 384 393 581.91
R212 On 02-May-2013 Bond Future 2 476 641 658.28
R213 On 02-May-2013 Bond Future 1 385 358 807.06
Grand Total for Daily Turnover Summary: 13 2,433 2 860 833.41
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