
DERIVATIVES DAILY DETAILED TURNOVER REPORT

FROM DATE : 14/08/2014 TO DATE : 14/08/2014

INTEREST RATE AND CURRENCY DERIVATIVES

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

(R000's)

Govi Total Return Index

Sell GOVI On 06/11/2014   GOVI   3  0.00 

Buy GOVI On 06/11/2014   GOVI   3  13,893.54 

Buy GOVI On 06/11/2014   GOVI   3  13,893.45 

Sell GOVI On 06/11/2014   GOVI   3  0.00 

Sell GOVI On 06/11/2014   GOVI   3  0.00 

Buy GOVI On 06/11/2014   GOVI   3  13,893.54 

R186 Bond Future

Sell R186 On 06/11/2014   Bond Future   70  0.00 

Buy R186 On 06/11/2014   Bond Future   70  8,435.53 

Buy R186 On 06/11/2014   Bond Future   150  17,973.81 

Sell R186 On 06/11/2014   Bond Future   150  0.00 

Buy R186 On 06/11/2014   Bond Future   150  18,048.46 

Sell R186 On 06/11/2014   Bond Future   150  0.00 
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Sell R186 On 06/11/2014   Bond Future   200  0.00 

Buy R186 On 06/11/2014   Bond Future   200  24,064.61 

Buy R186 On 06/11/2014   Bond Future   200  24,064.01 

Sell R186 On 06/11/2014   Bond Future   200  0.00 

R2044 Bond Future

Sell 2044 On 06/11/2014   Bond Future   21  0.00 

Buy 2044 On 06/11/2014   Bond Future   21  2,078.96 

Sell 2044 On 06/11/2014   Bond Future   59  0.00 

Buy 2044 On 06/11/2014   Bond Future   59  5,840.89 

Buy 2044 On 06/11/2014   Bond Future   80  7,919.85 

Sell 2044 On 06/11/2014   Bond Future   80  0.00 

R209 Bond Future

Sell R209 On 06/11/2014   Bond Future   5  0.00 

Buy R209 On 06/11/2014   Bond Future   5  376.83 

Sell R209 On 06/11/2014   Bond Future   150  0.00 

Buy R209 On 06/11/2014   Bond Future   150  11,304.98 

Buy R209 On 06/11/2014   Bond Future   155  11,681.82 

Sell R209 On 06/11/2014   Bond Future   155  0.00 

Grand Total for Daily Detailed Turnover:  1,249  173,470.28 
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