
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 24/06/2014 TO DATE : 24/06/2014

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

All Bond Index

Buy ALBI On 07/08/2014   Index Future   1  4,529.06 

Sell ALBI On 07/08/2014   Index Future   1  0.00 

Buy ALBI On 07/08/2014   Index Future   1  4,525.96 

Sell ALBI On 07/08/2014   Index Future   1  0.00 

New Inflation Linked Index

Buy IGOV On 07/08/2014   Index Future   1  2,162.52 

Sell IGOV On 07/08/2014   Index Future   1  0.00 

R186 Bond Future

Buy R186 On 07/08/2014   Bond Future   20  2,360.11 

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

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

Buy R186 On 07/08/2014   Bond Future   20  2,360.11 
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Sell R186 On 07/08/2014   Bond Future   300  0.00 

Buy R186 On 07/08/2014   Bond Future   300  35,448.99 

Sell R186 On 07/08/2014   Bond Future   500  0.00 

Buy R186 On 07/08/2014   Bond Future   500  59,081.66 

Buy R186 On 07/08/2014   Bond Future   800  94,530.65 

Sell R186 On 07/08/2014   Bond Future   800  0.00 

R2023 Bond Future

Sell R023 On 07/08/2014   Bond Future   10  0.00 

Buy R023 On 07/08/2014   Bond Future   10  1,008.02 

Sell R023 On 07/08/2014   Bond Future   10  0.00 

Buy R023 On 07/08/2014   Bond Future   10  1,008.02 

Sell R023 On 07/08/2014   Bond Future   750  0.00 

Buy R023 On 07/08/2014   Bond Future   750  75,651.73 

Sell R023 On 07/08/2014   Bond Future   999  0.00 

Buy R023 On 07/08/2014   Bond Future   999  100,768.10 

Buy R023 On 07/08/2014   Bond Future   1,749  176,419.83 

Sell R023 On 07/08/2014   Bond Future   1,749  0.00 

R2030 Bond Future

Buy 2030 On 07/08/2014   Bond Future   127  11,808.32 

Sell 2030 On 07/08/2014   Bond Future   127  0.00 

R2037 Bond Future

Sell 2037 On 07/08/2014   Bond Future   100  0.00 

Buy 2037 On 07/08/2014   Bond Future   100  9,469.76 

R2048 Bond Future

Buy R248 On 07/08/2014   Bond Future   579  57,456.17 

Sell R248 On 07/08/2014   Bond Future   579  0.00 

R207 Bond Future

Sell R207 On 07/08/2014   Bond Future   991  0.00 

Buy R207 On 07/08/2014   Bond Future   991  97,190.74 

R209 Bond Future

Sell R209 On 07/08/2014   Bond Future   100  0.00 

Buy R209 On 07/08/2014   Bond Future   100  7,642.00 

Buy R209 On 07/08/2014   Bond Future   443  33,747.76 

Sell R209 On 07/08/2014   Bond Future   443  0.00 

Sell R209 On 07/08/2014   Bond Future   500  0.00 

Buy R209 On 07/08/2014   Bond Future   500  38,210.01 

Sell R209 On 07/08/2014   Bond Future   1,321  0.00 

Buy R209 On 07/08/2014   Bond Future   1,321  100,950.85 

Sell R209 On 07/08/2014   Bond Future   1,921  0.00 
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Contract Buy/Sell No. of ContractsC/PStrike Nominal Value 

(R000's)

Buy R209 On 07/08/2014   Bond Future   1,921  146,802.86 

R213 Bond Future

Sell R213 On 07/08/2014   Bond Future   100  0.00 

Buy R213 On 07/08/2014   Bond Future   100  8,727.10 

Buy R213 On 07/08/2014   Bond Future   448  39,004.92 

Sell R213 On 07/08/2014   Bond Future   448  0.00 

Buy R213 On 07/08/2014   Bond Future   500  43,635.52 

Sell R213 On 07/08/2014   Bond Future   500  0.00 

Sell R213 On 07/08/2014   Bond Future   1,157  0.00 

Buy R213 On 07/08/2014   Bond Future   1,157  100,972.58 

Buy R213 On 07/08/2014   Bond Future   1,757  153,335.20 

Sell R213 On 07/08/2014   Bond Future   1,757  0.00 

R214 Bond Future

Sell R214 On 07/08/2014   Bond Future   2  0.00 

Buy R214 On 07/08/2014   Bond Future   2  154.25 

Buy R214 On 07/08/2014   Bond Future   124  9,545.26 

Sell R214 On 07/08/2014   Bond Future   124  0.00 

Grand Total for Daily Detailed Turnover:  15,331  1,418,508.08 
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