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From Date : 05/08/2013

Interest Rates & Currency Derivatives

Derivatives Daily Turnover Summary Report

To Date : 05/08/2013

Contract Strike C/P Product No of Trades No. of Contracts Nominal
Value(R000's)
GOVI On 07-Nov-2013 GovlI 1 3 13 015.59
R157 On 06-Feb-2014 Bond Future 3 2,700 287 714.38
R186 On 06-Feb-2014 Bond Future 2 200 1651.20
R203 On 07-Nov-2013 Bond Future 1 300 31 740.92
R204 On 07-Nov-2013 Bond Future 1 300 32 086.30
Grand Total for Daily Turnover Summary: 8 3,503 366 208.39
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