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Interest Rates & Currency Derivatives

From Date : 17/12/2013

V/ 4\

Derivatives Daily Turnover Summary Report

To Date : 17/12/2013

Contract Strike C/P Product No of Trades No. of Contracts Value (R000's)
ALBI On 06-Feb-2014 Index Future 2 12 52 900.80
GOVI On 06-Feb-2014 GOV 5 27 118 781.27
R157 On 06-Feb-2014 Bond Future 2 500 582 528.75
R186 On 08-May-2014 9.25 Put Bond Future 21 4,834 3517 925.85
R203 On 06-Feb-2014 Bond Future 1 1,800 1 935 018.54
R204 On 06-Feb-2014 Bond Future 3 1,070 1117 464.32
R208 On 06-Feb-2014 Bond Future 2 206 201 114.73
R209 On 06-Feb-2014 Bond Future 2 104 78 627.26
R213 On 06-Feb-2014 Bond Future 4 110 95 589.35
Grand Total for Daily Turnover Summary: 42 8,663 7 699 950.87
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