
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 20/02/2015 TO DATE : 20/02/2015

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

All Bond Index

Buy ALBI On 06/08/2015   Index Future   6  30,789.90 

Sell ALBI On 06/08/2015   Index Future   6  0.00 

Sell ALBI On 06/08/2015   Index Future   6  0.00 

Buy ALBI On 06/08/2015   Index Future   6  30,789.90 

Buy ALBI On 07/05/2015   Index Future   30  151,306.20 

Buy ALBI On 07/05/2015   Index Future   30  151,351.20 

Sell ALBI On 07/05/2015   Index Future   30  0.00 

Sell ALBI On 07/05/2015   Index Future   30  0.00 

R186 Bond Future

Buy R186 On 07/05/2015   Bond Future   10  76.82 

Sell R186 On 07/05/2015   Bond Future   10  0.00 

Buy R186 On 07/05/2015   Bond Future   200  24,957.40 

Sell R186 On 07/05/2015   Bond Future   200  0.00 
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R2048 Bond Future

Sell R248 On 07/05/2015   Bond Future   30  0.00 

Buy R248 On 07/05/2015   Bond Future   30  3,199.99 

Sell R248 On 07/05/2015   Bond Future   40  0.00 

Buy R248 On 07/05/2015   Bond Future   40  4,266.65 

Sell R248 On 07/05/2015   Bond Future   50  0.00 

Buy R248 On 07/05/2015   Bond Future   50  5,333.31 

Sell R248 On 07/05/2015   Bond Future   90  0.00 

Buy R248 On 07/05/2015   Bond Future   90  9,599.96 

Sell R248 On 07/05/2015   Bond Future   150  0.00 

Buy R248 On 07/05/2015   Bond Future   150  15,999.93 

Sell R248 On 07/05/2015   Bond Future   1,000  0.00 

Buy R248 On 07/05/2015   Bond Future   1,000  106,666.22 

Buy R248 On 07/05/2015   Bond Future   1,360  145,066.06 

Sell R248 On 07/05/2015   Bond Future   1,360  0.00 

R208 Bond Futures

Sell R208 On 07/05/2015   Bond Future   1  0.00 

Buy R208 On 07/05/2015   Bond Future   1  7.13 

Sell R208 On 07/05/2015   Bond Future   750  0.00 

Buy R208 On 07/05/2015   Bond Future   750  74,064.17 

Buy R208 On 07/05/2015   Bond Future   750  74,064.17 

Sell R208 On 07/05/2015   Bond Future   750  0.00 

Grand Total for Daily Detailed Turnover:  4,503  827,539.01 

Page 2 of 2 2015/02/20, 06:11:01PM


