INTEREST RATE AND CURRENCY DERIVATIVES

DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 24/02/2015

TO DATE : 24/02/2015
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Contract Strike C/P  Buy/Sell No. of Contracts Nominal Value
(RO0O0's)
R186 Bond Future
R186 On 07/05/2015 Bond Future Buy 14 1,753.87
R186 On 07/05/2015 Bond Future Sell 14 0.00
R186 On 07/05/2015 Bond Future Buy 15 1,879.14
R186 On 07/05/2015 Bond Future Sell 15 0.00
R186 On 07/05/2015 Bond Future Buy 20 2,505.52
R186 On 07/05/2015 Bond Future Sell 20 0.00
R186 On 07/05/2015 Bond Future Buy 20 2,505.52
R186 On 07/05/2015 Bond Future Sell 20 0.00
R186 On 07/05/2015 Bond Future Buy 35 4,387.79
R186 On 07/05/2015 Bond Future Sell 35 0.00
R186 On 07/05/2015 Bond Future Buy 124 15,534.25
R186 On 07/05/2015 Bond Future Sell 124 0.00
R186 On 07/05/2015 Bond Future Sell 193 0.00
R186 On 07/05/2015 Bond Future Buy 193 24,178.31
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R208 Bond Futures
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R209 Bond Future

R209 On 07/05/2015
R209 On 07/05/2015
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R209 On 07/05/2015

Grand Total for Daily Detailed Turnover:
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18
18
58
58
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131
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250
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528
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27
27

1,531

1,773.26
0.00
5,713.82
0.00
6,994.51
0.00

0.00
12,905.36
24,628.55
0.00

0.00
52,015.50

0.00
566.75
0.00
1,619.30
0.00
2,186.05

161,147.51
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