
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 26/01/2015 TO DATE : 26/01/2015

INTEREST RATE AND CURRENCY DERIVATIVES

Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Govi Total Return Index

Sell GOVI On 05/02/2015   GOVI   3  0.00 

Buy GOVI On 05/02/2015   GOVI   3  15,183.15 

Sell GOVI On 05/02/2015   GOVI   3  0.00 

Buy GOVI On 05/02/2015   GOVI   3  15,177.15 

Sell GOVI On 05/02/2015   GOVI   3  0.00 

Buy GOVI On 05/02/2015   GOVI   3  15,183.15 

R186 Bond Future

Sell R186 On 05/02/2015   Bond Future   2  0.00 

Buy R186 On 05/02/2015   Bond Future   2  256.17 

Buy R186 On 07/05/2015   Bond Future   2  259.98 

Sell R186 On 07/05/2015   Bond Future   2  0.00 

Sell R186 On 05/02/2015   Bond Future   7  0.00 

Buy R186 On 05/02/2015   Bond Future   7  896.58 
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Buy R186 On 07/05/2015   Bond Future   7  909.93 

Sell R186 On 07/05/2015   Bond Future   7  0.00 

Sell R186 On 05/02/2015   Bond Future   8  0.00 

Buy R186 On 05/02/2015   Bond Future   8  1,024.66 

Buy R186 On 05/02/2015   Bond Future   8  1,018.66 

Sell R186 On 05/02/2015   Bond Future   8  0.00 

Buy R186 On 07/05/2015   Bond Future   8  1,039.92 

Sell R186 On 07/05/2015   Bond Future   8  0.00 

Buy R186 On 05/02/2015   Bond Future   10  1,275.18 

Sell R186 On 05/02/2015   Bond Future   10  0.00 

Buy R186 On 05/02/2015   Bond Future   10  1,273.32 

Sell R186 On 05/02/2015   Bond Future   10  0.00 

Buy R186 On 05/02/2015   Bond Future   11  1,402.70 

Sell R186 On 05/02/2015   Bond Future   11  0.00 

Buy R186 On 05/02/2015   Bond Future   16  2,037.32 

Sell R186 On 05/02/2015   Bond Future   16  0.00 

Buy R186 On 05/02/2015   Bond Future   20  2,550.36 

Sell R186 On 05/02/2015   Bond Future   20  0.00 

Buy R186 On 05/02/2015   Bond Future   20  2,550.36 

Sell R186 On 05/02/2015   Bond Future   20  0.00 

Buy R186 On 05/02/2015   Bond Future   20  2,550.36 

Sell R186 On 05/02/2015   Bond Future   20  0.00 

Buy R186 On 05/02/2015   Bond Future   22  2,801.31 

Sell R186 On 05/02/2015   Bond Future   22  0.00 

Buy R186 On 05/02/2015   Bond Future   25  3,185.52 

Sell R186 On 05/02/2015   Bond Future   25  0.00 

Buy R186 On 05/02/2015   Bond Future   26  3,310.64 

Sell R186 On 05/02/2015   Bond Future   26  0.00 

Buy R186 On 05/02/2015   Bond Future   26  3,310.64 

Sell R186 On 05/02/2015   Bond Future   26  0.00 

Buy R186 On 05/02/2015   Bond Future   30  3,825.53 

Sell R186 On 05/02/2015   Bond Future   30  0.00 

Sell R186 On 05/02/2015   Bond Future   33  0.00 

Buy R186 On 05/02/2015   Bond Future   33  4,226.73 

Buy R186 On 07/05/2015   Bond Future   33  4,289.66 

Sell R186 On 07/05/2015   Bond Future   33  0.00 

Buy R186 On 05/02/2015   Bond Future   40  5,093.29 

Sell R186 On 05/02/2015   Bond Future   40  0.00 

Sell R186 On 05/02/2015   Bond Future   50  0.00 

Buy R186 On 05/02/2015   Bond Future   50  6,404.13 

Buy R186 On 07/05/2015   Bond Future   50  6,499.49 

Sell R186 On 07/05/2015   Bond Future   50  0.00 

Buy R186 On 07/05/2015   Bond Future   50  6,470.25 

Sell R186 On 07/05/2015   Bond Future   50  0.00 

Buy R186 On 05/02/2015   Bond Future   60  7,639.94 

Sell R186 On 05/02/2015   Bond Future   60  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Buy R186 On 05/02/2015   Bond Future   68  8,658.60 

Sell R186 On 05/02/2015   Bond Future   68  0.00 

Buy R186 On 05/02/2015   Bond Future   69  8,785.93 

Sell R186 On 05/02/2015   Bond Future   69  0.00 

Buy R186 On 05/02/2015   Bond Future   71  9,040.60 

Sell R186 On 05/02/2015   Bond Future   71  0.00 

Buy R186 On 05/02/2015   Bond Future   76  9,683.98 

Sell R186 On 05/02/2015   Bond Future   76  0.00 

Buy R186 On 05/02/2015   Bond Future   85  10,830.77 

Sell R186 On 05/02/2015   Bond Future   85  0.00 

Buy R186 On 05/02/2015   Bond Future   100  12,800.42 

Sell R186 On 05/02/2015   Bond Future   100  0.00 

Buy R186 On 05/02/2015   Bond Future   100  12,760.20 

Sell R186 On 05/02/2015   Bond Future   100  0.00 

Buy R186 On 05/02/2015   Bond Future   100  12,760.20 

Sell R186 On 05/02/2015   Bond Future   100  0.00 

Sell R186 On 05/02/2015   Bond Future   100  0.00 

Buy R186 On 05/02/2015   Bond Future   100  12,800.13 

Buy R186 On 07/05/2015   Bond Future   100  13,004.22 

Buy R186 On 07/05/2015   Bond Future   100  12,940.50 

Sell R186 On 07/05/2015   Bond Future   100  0.00 

Sell R186 On 07/05/2015   Bond Future   100  0.00 

Buy R186 On 07/05/2015   Bond Future   100  13,004.22 

Sell R186 On 07/05/2015   Bond Future   100  0.00 

Buy R186 On 05/02/2015   Bond Future   104  13,242.56 

Sell R186 On 05/02/2015   Bond Future   104  0.00 

Buy R186 On 05/02/2015   Bond Future   140  17,852.49 

Sell R186 On 05/02/2015   Bond Future   140  0.00 

Buy R186 On 05/02/2015   Bond Future   149  18,972.52 

Sell R186 On 05/02/2015   Bond Future   149  0.00 

Buy R186 On 05/02/2015   Bond Future   150  19,127.67 

Sell R186 On 05/02/2015   Bond Future   150  0.00 

Sell R186 On 07/05/2015   Bond Future   150  0.00 

Buy R186 On 07/05/2015   Bond Future   150  19,410.76 

Buy R186 On 07/05/2015   Bond Future   150  19,411.20 

Sell R186 On 07/05/2015   Bond Future   150  0.00 

Buy R186 On 05/02/2015   Bond Future   188  23,938.48 

Sell R186 On 05/02/2015   Bond Future   188  0.00 

Sell R186 On 05/02/2015   Bond Future   200  0.00 

Buy R186 On 05/02/2015   Bond Future   200  25,616.53 

Sell R186 On 07/05/2015   Bond Future   200  0.00 

Buy R186 On 07/05/2015   Bond Future   200  25,712.64 
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Buy R186 On 07/05/2015   Bond Future   200  25,997.97 

Sell R186 On 07/05/2015   Bond Future   200  0.00 

Sell R186 On 05/02/2015   Bond Future   300  0.00 

Buy R186 On 05/02/2015   Bond Future   300  38,424.80 

Buy R186 On 07/05/2015   Bond Future   300  38,996.95 

Sell R186 On 07/05/2015   Bond Future   300  0.00 

Sell R186 On 05/02/2015   Bond Future   400  0.00 

Buy R186 On 05/02/2015   Bond Future   400  51,233.06 

Buy R186 On 07/05/2015   Bond Future   400  51,995.94 

Sell R186 On 07/05/2015   Bond Future   400  0.00 

Sell R186 On 05/02/2015   Bond Future   1,000  0.00 

Buy R186 On 05/02/2015   Bond Future   1,000  128,082.66 

Buy R186 On 05/02/2015   Bond Future   1,000  128,082.66 

Sell R186 On 05/02/2015   Bond Future   1,000  0.00 

Buy R186 On 07/05/2015   Bond Future   1,000  129,994.85 

Sell R186 On 07/05/2015   Bond Future   1,000  0.00 

Sell R186 On 07/05/2015   Bond Future   1,000  0.00 

Buy R186 On 07/05/2015   Bond Future   1,000  129,989.84 

Buy R186 On 05/02/2015   Bond Future   1,734  220,794.26 

Sell R186 On 05/02/2015   Bond Future   1,734  0.00 

Buy R186 On 05/02/2015   Bond Future   1,880  239,733.43 

Sell R186 On 05/02/2015   Bond Future   1,880  0.00 

Sell R186 On 05/02/2015   Bond Future   2,281  0.00 

Buy R186 On 05/02/2015   Bond Future   2,281  290,868.06 

Sell R186 On 05/02/2015   Bond Future   2,591  0.00 

Buy R186 On 05/02/2015   Bond Future   2,591  329,918.07 

R2023 Bond Future

Sell R023 On 05/02/2015   Bond Future   3  0.00 

Buy R023 On 05/02/2015   Bond Future   3  326.07 

Grand Total for Daily Detailed Turnover:  17,192  2,246,439.30 
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