
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 23/05/2014 TO DATE : 23/05/2014

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

I2050 Bond Future

Sell 2050 On 07/08/2014   Bond Future   570  0.00 

Buy 2050 On 07/08/2014   Bond Future   570  72,099.30 

R186 Bond Future

Sell R186 On 07/08/2014   Bond Future   20  0.00 

Buy R186 On 07/08/2014   Bond Future   20  161.62 

Buy R186 On 07/08/2014   Bond Future   25  3,000.94 

Sell R186 On 07/08/2014   Bond Future   25  0.00 

Sell R186 On 07/08/2014   Bond Future   150  0.00 

Buy R186 On 07/08/2014   Bond Future   150  17,807.48 

Buy R186 On 07/08/2014   Bond Future   150  17,807.48 

Sell R186 On 07/08/2014   Bond Future   150  0.00 

Buy R186 On 07/08/2014   Bond Future   225  27,008.48 

Sell R186 On 07/08/2014   Bond Future   225  0.00 
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Sell R186 On 07/08/2014   Bond Future   250  0.00 

Buy R186 On 07/08/2014   Bond Future   250  30,010.05 

Sell R186 On 07/08/2014   Bond Future   250  0.00 

Buy R186 On 07/08/2014   Bond Future   250  30,010.05 

Buy R186 On 07/08/2014   Bond Future   250  30,009.42 

Sell R186 On 07/08/2014   Bond Future   250  0.00 

Buy R186 On 07/08/2014   Bond Future   250  30,010.05 

Sell R186 On 07/08/2014   Bond Future   250  0.00 

Buy R186 On 07/08/2014   Bond Future   250  30,007.95 

Sell R186 On 07/08/2014   Bond Future   250  0.00 

R209 Bond Future

Sell R209 On 06/11/2014   Bond Future 8.50 Call  10  0.00 

Buy R209 On 06/11/2014   Bond Future 8.50 Call  10  763.27 

Buy R209 On 06/11/2014   Bond Future 9.50 Put  10  763.27 

Sell R209 On 06/11/2014   Bond Future 9.50 Put  10  0.00 

Sell R209 On 06/11/2014   Bond Future 8.50 Call  20  0.00 

Buy R209 On 06/11/2014   Bond Future 8.50 Call  20  1,526.53 

Buy R209 On 06/11/2014   Bond Future 9.50 Put  20  1,526.53 

Sell R209 On 06/11/2014   Bond Future 9.50 Put  20  0.00 

Sell R209 On 06/11/2014   Bond Future 8.50 Call  40  0.00 

Buy R209 On 06/11/2014   Bond Future 8.50 Call  40  3,053.07 

Buy R209 On 06/11/2014   Bond Future 9.50 Put  40  3,053.07 

Sell R209 On 06/11/2014   Bond Future 9.50 Put  40  0.00 

Sell R209 On 06/11/2014   Bond Future 8.50 Call  50  0.00 

Buy R209 On 06/11/2014   Bond Future 8.50 Call  50  3,816.33 

Buy R209 On 06/11/2014   Bond Future 9.50 Put  50  3,816.33 

Sell R209 On 06/11/2014   Bond Future 9.50 Put  50  0.00 

Buy R209 On 06/11/2014   Bond Future 8.50 Call  120  9,159.20 

Sell R209 On 06/11/2014   Bond Future 8.50 Call  120  0.00 

Sell R209 On 06/11/2014   Bond Future 9.50 Put  120  0.00 

Buy R209 On 06/11/2014   Bond Future 9.50 Put  120  9,159.20 

Grand Total for Daily Detailed Turnover:  2,870  324,569.61 

Page 2 of 2 2014/05/23, 06:08:51PM


